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CITY AND COUNTY OF SAN FRANCISCO _OFFICE OF THE TREASURER 





EEG Or A for aoa SUSAN LEAL 
VOCUMENTS DEPT. TREASURER 
DANIEL P. DALY 
FER 4 3 2002 CHIEF INVESTMENT OFFICER 
February 8, 2002 SAN FRANCISCO 
PUBLIC LIBRARY 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past seven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 83,585,013 Earned Interest Yield 
Total Net Earnings $ 76,356,369 Pooled Funds 4.783% 
Average Age of Portfolio 296 Days All Funds 4.516% 


Total cost of the securities on hand on January 31, 2002 was $2,953,560,714 with a market value of 
$2,996,113,939 plus fixed assets accrued earnings of $23,191,879. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
January 31, 2002. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of January 2002, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on January 31, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of 
peuuany 2002. 


V. y yours, 


Susan Leal 
Treasurer 


Enc, 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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1/01/02" 
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GOV'T SECUR 
ASSETS 


8,908,865.71 


9,514,584.97 
2,940,526,728.01 
32810 
2,953,460,714.39 
27996, 912,127 «46 
32.354 

296.40 


296.40 


F SAN aR AN ColeoenGiu@ 
Y: Be ON a 5 Sire 4e i 4 Ae Be a] 
Sl ele Se lee leon S 
HROUGH 1/31/02 RUN: 
LL FUNDS 
ITIES -------- ---------- TIME DEPOSITS --------- 
LIABILITIES ASSETS LIABILITIES 
.00 94.17 N/A 
.00 291.91 N/A 
-00 100,000.00 N/A 
.000 S430, N/A 
-00 100,000.00 N/A 
-00 100,000.00 N/A 
-000 3 437 N/A 
.00 202.00 N/A 
.00 2022.00 N/A 
DO 
P EPpy 
SA i 
Pie PRANCISc 
Lic 1, O 


PAGE: 1 
02/01/02 LO258%32 
TOTAL 


8,908, 959.88 
9,514,876.88 
2,940, 626,728.01 
3.810 
27993, 060) 7114. 39 
27,9971 7 OL2; 127 246 
3.354 

N/A 

N/A 
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Co Yee/ COOnUONE WAY QO F SAN FRANCISCO 
MR. DANTEL DALY AR oa O15) 45 =) ARAB PAGE: il 
(SIRPT) INVESTMENT INVENTORY RUN: 02/02/02 00:04:20 
INVESTMENTS OUTSTANDING AS OF 1/31/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 

(Investment Type) 11 TREASURY BILLS 23::33% (C) 199.6 we 25 OU2 = 995336 693,522,000.00 688, 920,027.28 
(Investment Type) 12 TREASURY NOTES 36.21% (C) 4.360 4.633 99.221 1,078,005,000.00 1,069,611,489.11 
(Investment Type) 22 FEDERAL HOME LOAN BANK - 85% (C) 4.000 4.026 99.975 25,000,000.00 24,993), 15000 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.15%(C) 4.700 4.700 100.000 34,000,000.00 34,000,000.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 9.08% (C) 25, LO3%2.137 . 98.585 272,000,000.00 268,152,004.44 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES a3 TSC) 9268 957) 698241557) 11,000,000.00 L078 30):297 57:8 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 5.08% (C) Leis 1.889 991073 151,584,000..00 150; 178, 680... 90 
(Investment Type) 44 FMC DISCOUNT NOTES 105: 25%.0C) 23480) 2.3535 98.083 308,770,000.00 302,850, 282.66 
(Investment Type) 81 COMMERCIAL PAPER DISC 1.69% (C) 1.760 1.763 99.848 50,000,000.00 49924 222522 
(Investment Type) 91 NEGOTIABLE C.D.'S 11.99% (C) 4.170 4.170 100.000 354,000,000.00 354,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 3.390" 3.390 100.000 100,000.00 100,000.00 

REPORT TOTALS SSSS5 SSS5=5=5 SS5555= SSS eeeaaeeeeea5= S=S5555555======== 

ASSETS FIXED 32210) 3.322 9:9..130, > 2,977, 981, 000.00: .2;,'953,, 560-7045 39 
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(&PTMKT) 


INVEST 
NUMBER 


MR 
DESCRIPTION 
PURCHASE MATURITY DATE 
UNITED STATES TREAS BILLS 
11/07/01 02/07/02 
UNITED STATES TREAS BILLS 
01/23/02 02/07/02 
UNITED STATES TREAS BILLS 
09/10/01 02/14/02 
UNITED STATES TREAS BILLS 
09/10/01 02/14/02 
UNITED STATES TREAS BILLS 
09/10/01 02/14/02 
UNITED STATES TREAS BILLS 
01/25/02 02/21/02 
UNITED STATES TREAS BILLS 
01/31/02 02/28/02 
UNITED STATES TREAS BILLS 
01/32/02 02/28/02 
UNITED STATES TREAS BILLS 
01/31/02 02/28/02 
UNITED STATES TREAS BILLS 
09/10/01 03/07/02 
UNITED STATES TREAS BILLS 
09/10/01 03/07/02 
UNITED STATES TREAS BILLS 
01/23/02 03/07/02 
UNITED STATES TREAS BILLS 
09/13/01 03/14/02 
UNITED STATES TREAS BILLS 
09/13/01 03/14/02 
UNITED STATES TREAS BILLS 
09/13/01 03/14/02 
UNITED STATES TREAS BILLS 
01/23/02 03/14/02 
UNITED STATES TREAS BILLS 
01/25/02 03/14/02 
UNITED STATES TREAS BILLS 
01/31/02 03/28/02 
UNITED STATES TREAS BILLS 
01/31/02 03/28/02 
UNITED STATES TREAS BILLS 
01/31/02 03/28/02 
UNITED STATES TREAS BILLS 
01/31/02 03/28/02 
UNITED STATES TREAS BILLS 
01/31/02 03/28/02 
UNITED STATES TREAS BILLS 
01/31/02 03/28/02 
UNITED STATES TREAS BILLS 


01/31/02 03/28/02 


Cal Tax. / CO lUENET WY 


DANTIE 


L 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795 7F9 


92795 TERS 


912795JG7 


912795JG7 


912795J3G7 


912795JH5 


9127 95H03 


912795HJ3 


912795HJ3 


912795791 


912795331 


912795731 


912795JK8 


912795JK8 


912795JK8 


912795JK8 


912795 TK8 


9127950M4 


912795 0M4 


912795 IM4 


912795 M4 


912795 0M4 


912795 0M4 


912795 M4 


BANK 
BROK 


SAN FRANCISCO 

4 1 57= 9 974 = 4 48 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


1.8350 
1.8436 
1.6300 
1.6321 
327200 
3.1630 
3.1200 
3.1630 
3'. 1200 
3.1630 
1.6400 
1.6420 
1.6650 
1.6672 
1.6650 
1.6672 
1.6650 
1.6672 
3.1250 
3.1740 
3.1200 
3.1689 
1.6350 
1.6382 
3.1200 
3.1700 
3.1200 
3.1700 
3.1200 
3:.157,0'0 
1.6350 
16387 
1.6400 
1.6436 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 


50,000,000.00 
49):,1'69;02.1. 1/8 
25,000,000.00 
24, 983,020.83 
25,000,000.00 
24 :6994,833%33 
25,000,000.00 
24,699),833 533 
25,000,000.00 
24, 659,833.33 
18,000,000.00 
17,977,860.00 
50,000,000.00 
49;,935,250.00 
50,000,000.00 
49,935,250.00 
50,000,000.00 
49,935, 290'..00 
10,000,000.00 
9,845,486.11 
12,000,000.00 
11,814,880.00 
10,000,000.00 
9,980,470.83 
1,000,000.00 
984,226.67 
5,000,000.00 
A921, 1387.33 
4,000,000.00 
3,936,906.67 
14,000,000.00 
13,968, 208:.33 
12,000,000.00 
1, 973), 760.00 
14,000,000.00 
13,964,284.00 
12,000,000.00 
17 9169), 3816..,99 
10,000,000.00 
9,974,489.00 
4,000,000.00 
3/989, 795.56 
3,000,000.00 
2,992,346.67 
2,000,000.00 
1, 9945 89.218 
2,000,000.00 
1, 994,897.78 


497, 9847-3:19%.,00 
99.96875000000 
24,992,187 .90 
99.96875000000 
24,984,375.00 
99.93750000000 
24,984,375.00 
99.93750000000 
24, 984,379.00 
99.93750000000 
177983), W295 ..010 
99.90625000000 
4'9;,, 937,500.00 
99.87500000000 
49,937,500.00 
99.87500000000 
49,937,500.00 
99.87500000000 
9,984, 375.100 
99.84375000000 
Ua 28k 429 0120.0 
99.84375000000 
979847379100 
99.84375000000 
998,125.00 
99.81250000000 
4,990,625.00 
99.81250000000 
37, 9927°500'.0.0 
99.81250000000 
13;,973',750:..00 
99.81250000000 
1, 9, 50000 
99.81250000000 
13,965, 000.00 
99.75000000000 
11,970,000.00 
99.75000000000 
9,975,000.00 
99.75000000000 
3,990,000.00 
99.75000000000 
2, 992, 500).'00 
99.75000000000 
1,995,000.00 
99.75000000000 
1,995,000.00 
99.75000000000 


RUN: 


02/02/02 


PAGE: i} 
00:04:36 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


2197180). 55 
SUNGARD 
10),187 150 
SUNGARD 
312,000.00 
SUNGARD 
3:12, 000.00 
SUNGARD 
312,000.00 
SUNGARD 

37 TA0" 00 
SUNGARD 
275 L2eo0 
SUNGARD 
2,312.00 
SUNGARD 
2,312.50 
SUNGARD 
125,000.00 
SUNGARD 
149,760.00 
SUNGARD 
4,087.50 
SUNGARD 
12,220.00 
SUNGARD 
61,100.00 
SUNGARD 
48,880.00 
SUNGARD 

5p 22.00 
SUNGARD 
3,826.67 
SUNGARD 
637.99 
SUNGARD 
546.66 
SUNGARD 
455..55 
SUNGARD 
182.22 
SUNGARD 
136.67 
SUNGARD 
Salil! 
SUNGARD 
Sale ae! 
SUNGARD 


UNREALIZED LOSS 


=333 333 


=, 0207.83 
12,541.67 


12, 04168 


127,041.67 


-475.00 
= 62.50 
=62.90 


=62'..90 
13,888.89 


16,610.00 
=133:;33 
L, O2:8...38 
8), 391) ew 


6, 7S ..38 


=1810)..83 


=O'Gi6i/ 
78.24 


66.35 
Hono 
227122. 
16.66 
asl 


DA sala 
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INVEST 
NUMBER 


DESCRIPTION 


M 


Ciel ey / C50) UaN ty 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
VO/19'/02 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
01/31/02 04/18/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11T/ 20/02 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/07/01 05/02/02 
UNITED STATES TREAS 
11/08/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


DANIE 


L 


OF 
DALY 


SAN 
4 


BeR AEN © L°S2¢" 0 


Oso) oma = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795 M4 
9127950M4 
912795JIN2 
912795JIN2 
9127950P7 
GUZTISIPT 
GT 279 50P 7 
9127 959TP7 
912 79STP7 
9UZTISTP 7 
912795J3Q5 
912,795 IR3 
912795JR3 
912795JIR3 
9127 950R3 
912795IR3 
912795JR3 
912795JR3 
S27 95TR3 
912795JR3 
912795JS1 
OU2ZT IS TLS 
912795JIT9 


912795JIT9 


BANK 
BROK 


CPN RATE 
YTM TR 
1.6400 
1.6442 
1.6400 
1.6442 
25090 
278i) 
2.1990 
22 L780 
2.1200 
2.1419 
2200 
2.1419 
2.1200 
2.1419 
2.1200 
2.1419 
2.1200 
2.1419 
251200 
2.1419 
1.6500 
Lh. 6558 
1.9300 
1.9463 
1.9300 
1.9463 
1.93.00 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.29300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1- 93°00 
1.9463 
1.8100 
1.8262 
1.7900 
1.8063 
Ie ONO) 
Lal855 
1.7700 
1.7898 


PAR/ SHARES 
BOOK 
2,000,000.00 
Lip 994 BOT S18 
1,000,000.00 
997,448.88 
22,000,000.00 
217.760), 3U651 1 
28,000,000.00 
27,694,947.78 
5,000,000.00 
4,948,766.67 
7,000,000.00 
679287273733 
6,000,000.00 
5, 938,520.00 
6,000,000.00 
5, 938,520.00 
12,000,000.00 
11,877,040.00 
14,000,000.00 
13,7856,9546..67 
5,000,000.00 
4,982,354 .17 
8,732,000.00 
8,698 ,971...37 
93,000.00 
92222020 
175,000.00 
L:3) ,93'6:. 412 
8,000,000.00 
7p 93'35,.093'..3'3 
6,000,000.00 
5,949,820.00 
1,000,000.00 
991, 63'6«.67 
2,000,000.00 
7 ISS 727333 
5,000,000.00 
4/958, 183.533 
4,000,000.00 
3,966,546.67 
40,000,000.00 
39,646,044.44 
25,000,000.00 
24H US 7, HO3:389 
2,522,000.00 
2, 900,052.30 
2,522,000.00 
2,500,000.00 


A187 


MARKET VALUE 
MARKET PRICE 
17:995;,00.0 00 
99.75000000000 
99:7, 200.00 
99.75000000000 
217.931 ;:290:;00 
99.68750000000 
27), 9124.500 200 
99.68750000000 
4,982,812.50 
99.65625000000 
6,979,937 <50 
99.65625000000 
57 919;.375 00 
99.65625000000 
5, 97-93,3:19../00 
99.65625000000 
EL, 998) 7:90:..00 
99.65625000000 
13), 99d 8 VO..00 
99.65625000000 
4,981,250.00 
99.62500000000 
8), 696 7526.25 
99.59375000000 
9276225209 
99.59375000000 
174;,.289'06 
99.59375000000 
7, 967 200.00 
99.59375000000 
D7 GTS, OZo00 
99.59375000000 
995, 93°70 
99.59375000000 
LI9E STS 300 
99.59375000000 
4,979, 68790 
99.59375000000 
3, 98'3:;, 750.100 
99.59375000000 
39,825,000.00 
99.56250000000 
24, 882,812.50 
99.53125000000 
27910, LIBV13 
99.53125000000 
2), DLO} pl Bs 
99.53125000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
Gili 
SUNGARD 
45.96 
SUNGARD 
158),,033:. 33 
SUNGARD 
201 7133.33 
SUNGARD 
30), 916566 
SUNGARD 
437283234 
SUNGARD 
37, 1002.00 
SUNGARD 
37,100.00 
SUNGARD 
74,200.00 
SUNGARD 
86,566. 66 
SUNGARD 
Pape} 
SUNGARD 
34, IBiR65 
SUNGARD 
SiG3s97, 
SUNGARD 
684.88 
SUNGARD 
31, 308:89 
SUNGARD 
23,481.67 
SUNGARD 
37-935 uk 
SUNGARD 
TpeZieZ2 
SUNGARD 
19,568.06 
SUNGARD 
15,654.44 
SUNGARD 
112; :959%.06 
SUNGARD 
LOD ;Oo9e 712 
SUNGARD 

97 GUS R8'6 
SUNGARD 
TI 5 50) 
SUNGARD 


02/02/02 


PAGE: 2 
00:04:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


517916 

121, QOORS'6 
16,418.89 
Baya Peal) 
4,380.83 
37,755.00 
3, 1OD\100 
7,510.00 
866i 
=, S38n34 
Sip 38d 23 
36.01 
WRITS 

3y 09s 
ZS 23e08 
38H S22 
774.45 

Hl SiSilors seal 
1,548.89 
6,000.00 
3,388.89 
205.97 


234.63 
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(RPTMKT ) 


INVEST 
NUMBER 


SUBTOTAL (Investment Type) 11 TREASURY BILLS 


35724 


38374 


3837/5 


38376 


36594 


36595 


36596 


36597 


38856 


38858 


38861 


38864 


38866 


33942 


38616 


887192 


A 38822 


Ca “LX 7 1C 1O4U Naty 


Mani. 


DESCRIPTION 
PURCHASE MATURITY DATE 

UNITED STATES TREAS BILLS 
11/13/01 05/09/02 

UNITED STATES TREAS BILLS 
01/08/02 07/05/02 

UNITED STATES TREAS BILLS 
01/09/02 07/05/02 

UNITED STATES TREAS BILLS 
01/31/02 08/01/02 


T NOTE (99.16) 
04/30/97 04/30/02 
T NOTE.¢99).1%6)} 
06/30/00 06/30/02 
T NOTE (99.16) 
06/30/00 06/30/02 
T NOTE (99.16) 
06/30/00 06/30/02 
T NOTE (99.16) 
03/31/98 03/31/03 
TE NOE: “(99).156) 
03/31/98 03/31/03 
T NOTE (99.16) 
03/31/98 03/31/03 
T NOTE (99.16) 
03/31/98 03/31/03 
T NOTE (99.7) 
07/02/01 06/30/03 
T NOPE, 99.7) 
07/02/01 06/30/03 
T NOTE (99.7) 
07/02/01 06/30/03 
T NOTE, /(99'.253'5) 
07/09/01 06/30/03 
TP INOTEY *(9:9:3135)) 
07/09/01 06/30/03 
T NOTE (88.20) 
09/27/94 08/15/03 
T NOTE}-:(95 .{2'6) 
11/28/00 11/15/03 
T NOTE (99.23) 
04/11/01 11/15/03 
T NOTE (99.16) 
05/15/01 11/15/03 


DANTIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795JT9 19 9904 
40 000 
912795KO3 19 858 
40 000 
912795KQ3 1t9 100 
40 000 
912795KU4 19 858 
40 000 

23.09% (M) 
912827280 19 a 
50 000 
9I28272Y7 19 100 
87 000 
9128272Y7 19 100 
40 000 
9T28272Y7 19 100 
89 000 
9128274B5 IY) 5005 
89 000 
9128274B5 IBY, 100 
89 000 
9128274B5 159 3052 
89 000 
9128274B5 ales) 3051 
89 000 
912827620 19 al 
40 000 
912827620 19 1 
45 000 
912827620 9 100 
87 000 
912827620 29 100 
87 000 
912827620 a) 100 
40 000 
40 2539 
40 000 
9128274U3 19 100 
40 000 
9128274U3 19 100 
87 000 
9128274U3 19 100 
40 000 


SAN FRANCISCO 
Ao. oe Asa 44 8a] 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
Lat /00 478,000.00 AW) Diallo 9ia3 8 
Lt 29 473,892.50 99.53125000000 
1.41 9:00 5,000,000.00 4,960, 937.50 
Teoo3 4,956, 736.11 9921875000000 
1.7200 12,000,000.00 iit, 906,.250:00 
1.7347 11,898,520.00 99.21875000000 
1.7890 30,000,000.00 29,118, 1905300 
1.8013 29,729,275.00 99.06250000000 
1.9964 693,522,000.00 691,783,615.64 
2.0118 688,920,027.28 99.74934000000 
6.6250 10,000,000.00 107-19 029'.00 
62.1526 9,946,600.00 101.1562500000 
6.2500 25,000,000.00 25,460, 937.50 
6.5249 24,873,046.88 101.8437500000 
6.2500 25,000,000.00 25,460. 937.50 
6.5249 24,873,046.88 101.8437500000 
6.2500 25,000,000.00 25, 4.60), 93:1. 50 
6.5249 24,873,046.88 101.8437500000 
5.5000 200,000.00 207,000.00 
5.6148 199,010.00 103.5000000000 
5.5000 8,650,000.00 8,952,750.00 
5.6160 8,606,732.50 103.5000000000 
5.5000 150,000.00 1597529000 
5.6148 149,257.50 103.5000000000 
5.5000 1,000,000.00 1,035,000.00 
5.6043 995,500.00 103.5000000000 
3.8750 10,000,000.00 LOFT Ba'S 10.0 
4.2836 9,922,656.25 101.7187500000 
387/190 10,000,000.00 LO), LIA 875.100 
4.2877 9,921, 875.00 101,.7287500000 
3). 8750 10,000,000.00 LO, 1715 /8:75;.200 
402807 9,-921,;875..00 101 .7187500000 
3.8750 15,000,000.00 VS, 2577 812..00 
4.1866 14,912,109.38 101.7187500000 
3.8750 20,000,000.00 20;,343;:750.00 
4.1824 19,884,375.00 101.7187500000 
D200 5,000.00 DiA2Zo800 
7.5200 4,431.25 104.5000000000 
4.2500 15,000,000.00 1577233'2781125150 
5.8164 14,368,359.38 102.2187500000 
4.2500 20,000,000.00 20,443,750.00 
4.3676 19,942,187.50 102.2187500000 
4.2500 50,000,000.00 Sil, HOS; Si#iS00 
4.4736 AQ 38,281.25 ~ 102.208 7500000 


RUN: 


02/02/02 


PAGE: 3 


00:04:36 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


1,856.50 
SUNGARD 
Dy Boos 
SUNGARD 
13), 1:8'6:. 67 
SUNGARD 
1p A857. 510 
SUNGARD 


170,200.28 
SUNGARD 
1387712163515 
SUNGARD 
1387, 221955 
SUNGARD 
L387 2155 
SUNGARD 

3 FARS295 
SUNGARD 
162,068.68 
SUNGARD 
2,810.44 
SUNGARD 
dha Shave 7410) 
SUNGARD 
34,254.14 
SUNGARD 
34,254.14 
SUNGARD 
34,254.14 
SUNGARD 
517/381.22 
SUNGARD 
68;,:508)..29 
SUNGARD 
1325185 
SUNGARD 
137, 361:8'8 
SUNGARD 
VBS a4 OR 
SUNGARD 
Alp ONS 
SUNGARD 


UNREALIZED LOSS 


SO Sies 4 
= 9) 4916 Gi, 


=1 2, 0127550 


1697, 288 25.8 
= 22, 900.594 


169,025.00 
587,890.62 
587,890.62 
587,890.62 
1, 290500 
346,017.50 
5i, 992.50 
39,500.00 
2497, 2081.75 
250,000.00 
250,000.00 
3455, 1: 0352 
45:9),375).00 
TOBeTS 
9164), 453\.12 
501, 562°. 50 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Cal Yc 6 OUEN hey 


R 


PURCHASE MATURITY DATE 


NOTE (99.15) 
05/15/01; 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.11) 
OS/EB/O1 UL /L5:/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/02. 11/15/03 
NOTE (99.12) 
05/23/01 LETS 403 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.17) 
1730/01, 11/30:/03 
NOTE (99.17) 
11/30/01: £1/30/03 
NOTE (99.19) 
11/30/01: 14/30/03 
NOTE (99.16) 
11/30/01. 12/30/08 
NOTE (99.18) 
15/30/0415 11/30/03 
NOTE (99.28) 

£2/ 320/013 12/31/03 
NOTE (99.28) 
127/31 / 0's 127317703 
NOTE (99.28) 

V27 380701, 427/30 7,03 
NOTE (99.24) 
01/31/02 01/31/04 
NOTE (99.24) 
01/31/02 01/31/04 
NOTE (99.24) 
01/31/02 01/31/04 
NOTE (99.22) 
02/16/99 02/15/04 
NOTES (9/9sr2+) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 


DANIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912827403 19 
45 

9128274U3 19 
87 

9128274U3 19 
40 

9128274U3 eS 
40 

9128274U3 19 
87 

9128274U3 19 
89 

9128274U3 £9 
87 

9128274U3 159 
45 

9128274U3 19 
87 

9128274U3 19 
87 

912827761 19 
45 

912827761 19 
40 

9128277G1 19 
87 

9128277G1 19 
87 

9128277G1 19 
89 

9128277H9 Ig 
40 

9128277H9 1E9 
45 

9128277H9 19 
89 

9128277K2 19 
40 

9128277K2 59 
87 

9128277K2 19 
89 

9128275A6 139 
74 

9128275A6 149 
74 

9128275A6 19 
40 


SAN FUR A NO Cr Ss) C0 

4 oe op a Ar 4 a8 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4-933 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4.9933 
4.2500 
4.4261 
4.2500 
4.4142 
3.0000 
3.29977 
3.0000 
3%. 2690 
3.0000 
3.2274 
3.0000 
3.2749 
3.0000 
Ze 2352 
3.2500 
3.3302 
3:..2 500 
37.3302 
3.2500 
3'.3302 
3.0000 
3 dS 8d: 
3.0000 
S384: 
3.0000 
SE Si8Al 
4.7500 
4.8246 
4.7500 
4.8925 
ArT DOO 
Ce OOS 


25,000,000.00 
24,865,234. 38 
20,000,000.00 
19;,892,, 187...50 
20,000,000.00 
19,868, 750.00 
30,000,000.00 
29:819),931).25 
15,000,000.00 
14. 909),.165.,63 
15,000,000.00 
14,910,937 .50 
15,000,000.00 
14,903,906:..25 
20,000,000.00 
129), 8994.34 5.100 
15,000,000.00 
14,,9395.0:62..50 
25,000,000.00 
24,905,273.44 
25,000,000.00 
24,875,250.00 
25,000,000.00 
24,8:12,,750.: 00 
25,000,000.00 
24,890,750.00 
25,000,000.00 
24,868,000.00 
25,000,000.00 
24,887,000.00 
15,000,000.00 
14,976, 900.00 
15,000,000.00 
14,976, 900.00 
15,000,000.00 
14,976, 900.00 
25,000,000.00 
2'4,,.933,,993% 15 
25,000,000.00 
24-933), 093415 
25,000,000.00 
2493347093219 
15,000,000.00 
1479507 Biles25 
15,000,000.00 
14, 906,250.00 
15,000,000.00 
VAS 7 4), 208% 75 


25719941087. 50 
102.2187500000 
20,443,750.00 
102.2187500000 
20, 443,750.00 
102.2187500000 
30,669,625 ..0:0 
102.2187500000 
VO jII27e L200 
102.2187500000 
VO po32;, 812 oO 
102.2187500000 
HO, S324: 8127.50: 
102.2187500000 
20,443,750.00 
102.2187500000 
19733278 UZ 00 
102.2187500000 
25, 094,.687..50 
102.2187500000 
24,992,187 ..50 
99.96875000000 
24,992,187 ;50 
99.96875000000 
24,992, 187.50 
99.96875000000 
2.47992, 187.50 
99.96875000000 
24,992,187.50 
99.96875000000 
15, 046,875.00 
100.3125000000 
15,046,875.00 
100.3125000000 
15,046,875.00 
100.3125000000 
245 921 85200 
99.68750000000 
24,921,875.00 
99.68750000000 
24, 9217, SD). O10 
99.68750000000 
D443 43250 
103.1562500000 
155 47 3743700 
103.1562500000 
1D AS ASO 
103.1562500000 


RUN: 


02/02/02 


PAGE: 4 
00:04:36 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


228,936.46 
SUNGARD 

ass eo rab een / 
SUNGARD 
183%. L459) 17 
SUNGARD 
214 123,16 
SUNGARD 
137, 3615.38 
SUNGARD 
137, 361).:88 
SUNGARD 
137, 361.88 
SUNGARD 
183,149.17 
SUNGARD 
137,361 .:88 
SUNGARD 
228,936.46 
SUNGARD 
129,807.69 
SUNGARD 
12:9),,807%:69 
SUNGARD 
129,807.69 
SUNGARD 
L129; i810°7:..69 
SUNGARD 
W295, .B07F;..69 
SUNGARD 

AI3 3 1093192 
SUNGARD 
43:,093'.92 
SUNGARD 
43,093.92 
SUNGARD 

2 OWAree2 
SUNGARD 

2, OFAN 82 
SUNGARD 

2 OW Aa 8i2 
SUNGARD 
329,144.02 
SUNGARD 
329,144.02 
SUNGARD 
329,144.02 
SUNGARD 


6897,453'.12 
5917, 962%.-90 
575,000.00 
846,093.75 
423,046.87 
421,875.00 
428,906.25 
584,375.00 
3935, 150700 
649,414.06 
16,937 250 
U9},,4:3°7 2.90 
LOL, 43:74..50 
124), 87. 50 
LO Syl 8a 90 

69,975.00 

69,975.00 


69), 975.00 


=e, 7 SlB RS 
SAS elias 


eg abis}.5°7)'5) 
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(RPTMKT ) 


INVEST 
NUMBER 


SUBTOTAL 


38842 FEDERAL HOME LOAN BANK 


DESCRIPTION 


M 


Curae Ys V/ocCeOnUCN. Wy, 


R 


PURCHASE MATURITY DATE 


NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 


(Investment Type) 


06/05/01 06/05/02 


SUBTOTAL (Investment Type) 


12 TREASURY NOTES 


22 FEDERAL HOME LOA 


DANTEL 


OF 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
9128275A6 19 
45 
9128275A6 19 
89 
9128275A6 19 
40 
9128275A6 ae, 
40 
912827506 19 
40 
9128275A6 19 
87 
9128275A6 19 
89 
9128275A6 1g 
87 
9128275A6 19 
40 
9128275A6 1'9 
89 
9128275A6 19 
45 
9128275A6 19 
40 
9128275F5 19 
45 
9128275F5 ie9 
45 
9128275F5 19 
87 
9128275F5 19 
89 
9128275F5 19 
40 
912827 5E5 19 
40 

36.74% (M) 
3133MFJIL3 19 
40 

843 (M) 


100 
000 


SAN EUREA NE Cel SG 
AN oe on 4a 4 ee ee 7 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.7500 15,000,000.00 £5,473;437 50 
6.0915 14,374,218.75 103.1562500000 
4.7500 15,000,000.00 19,473743:7'.50 
6.0915 14,374,218.75  103.1562500000 
4.7500 15,000,000.00 15,473,437.50 
6.1845 147,.332,;0312.25 103.1562500000 
4.7500 30,000,000.00 30, 946,875.00 
4.9941 29,798,437.50 103.1562500000 
4.7500 18,000,000.00 18, 568,125.00 
4.8236 17,963,437.50 103.1562500000 
4.7500 10,000,000.00 10, 315,625.00 
4.5147 10,062,500.00 103.1562500000 
4.7500 10,000,000.00 10, 315, 625..00 
4.4868 10,068,750.00 103.1562500000 
4.7500 10,000,000.00 10,3455 625:..0.0 
4.5222 10,059,375.00 103.1562500000 
4.7500 25,000,000.00 29; 189, 062 .90 
4.6109 25,089,843.75 103.1562500000 
4.7500 25,000,000.00 257,789), 0162... 50 
4.5758 25, 111,328.13 103'.1562500000 
4.7500 25,000,000.00 25),.1:897-062..50 
4.5848 25,105,468.75 103.1562500000 
4.7500 25,000,000.00 25, 789,, 0162.50 
4.5818 25,107,421.88 103.1562500000 
5.2500 20,000,000.00 20,850,000.00 
5.8824 19,506,250.00 104.2500000000 
5.2500 10,000,000.00 10,425,000.00 
6.7885 9,467,187.50 104.2500000000 
5.2500 10,000,000.00 10,425,000.00 
6.7931 9,465,625.00 104.2500000000 
5.2500 10,000,000.00 10, 425,000.00 
6.7885 9,467,187.50 104.2500000000 
5.2500 20,000,000.00 20,850,000.00 
6.7885 18,934,375.00 104.2500000000 
5.2500 50,000,000.00 52, 125, 000.00 
4.5642 50,960,937.50 104.2500000000 
4.36041 1078005000.00 1100720225.00 
4.6335 1069611489.11 102.1071540000 
4.0000 25,000,000.00 257 Ol, O8Nis 00 
4.0258 24,993,750.00 100.7187500000 
4.0000 25,000,000.00 257 1 97 68 50 
4.0258 24,993,750.00 100.7187500000 


RUN: 


02/02/02 


PAGE: 5 


00:04:36 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


329,144.02 
SUNGARD 
32:9), 14:47.02 
SUNGARD 
3297 144302 
SUNGARD 
658,288.04 
SUNGARD 
3.94%, 9722.83 
SUNGARD 
21974292535 
SUNGARD 
219), 42:91.:35 
SUNGARD 
219,429.35 
SUNGARD 
948,75 73..37 
SUNGARD 
SAB OW S138) 
SUNGARD 
9:48,,.57-3)..397 
SUNGARD 
HAG; DUS cS, 
SUNGARD 
226,243.09 
SUNGARD 
aS Fai O'S 
SUNGARD 
1S), 2A .oo 
SUNGARD 
113, A255 
SUNGARD 
226,243.09 
SUNGARD 
5165, SOW 73 
SUNGARD 


[55/96 
SUNGARD 


1, 
1, 
1, 


1, 


O99) 28auo 
O99 218). 7is 
141,406.25 
148,437.50 
604,687.50 
293129010 
246,875.00 
256, 250..'00 
699, 218.95 
OFe, ASaet Se) 
685;,,993).4/'5 
681,640.62 
343,750.00 
957, 822.50 
95:9), 375.010 
95, SUZ a0 
935), 26. 207.00 


164,062.50 


143,892.14 
= 39), LOZ 
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Colal Y/1Ce Osu N. Ley OnE SAN POR AANSCe les C0 
MR. DANIEL DALY Ae ORS sO oe AP 4a 48% 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38844 FEDERAL NATL MTG ASSN 31359MJF1 alee) 100 4.7000 20,000,000.00 20, 168; 750:...00 
06/05/01 05/23/03 45 000 4.7000 20,000,000.00 100.8437500000 
38845 FEDERAL NATL MTG ASSN 31359MJF1 19 100 4.7000 14,000,000.00 14, 218,125.00 
06/05/01 05/23/03 45 000 4.7000 14,000,000.00 100.8437500000 
SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.143% (M) 4.7000 34,000,000.00 34,286,875 .00 
4.7000 34,000,000.00 100.8437500000 
38787 FNMA DISCOUNT NOTES 313589SV6 19 876 4.1300 6,000,000.00 97 997, 9BL 67 
04/09/01 02/08/02 40 000 4.2797 57, 190,058:..33 99 96636111111 
38729 FEDERAL NATL MTG ASSN DISC 313589TK9 LS 918 4.5200 2,000,000.00 19 9'71 7. 981. 67. 
03/09/01 02/22/02 40 000 4.7278 1, 902, UE ~9'9:.'89908333333 
38730 FEDERAL NATL MTG ASSN DISC 31358 9TK9 19 907 4.5200 2,000,000.00 Lt, 997, 98L..67 
03/09/01 02/22/02 40 000 4.7278 902, DEL  99:89908333333 
38731 FEDERAL NATL MTG ASSN DISC 313589TK9 19 904 4.5200 2,000,000.00 997 7, 98 1G 
03/09/01 02/22/02 40 000 4.7278 lb, SEZ Ie A. 1 99'8:9 908333333 
38732 FEDERAL NATL MTG ASSN DISC 3L3589TK9 19 903 4.5200 2,000,000.00 19:97, 981 G7 
03/09/01 02/22/02 40 000 4.7278 G2) LET Ts 9989908333333 
38733 FEDERAL NATL MTG ASSN DISC 31358 99K9 19 877 4.5200 1,000,000.00 998,990.83 
03/09/01 02/22/02 40 000 4.7278 956, 055,56 —9'9..89908333333 
39079 FEDERAL NATL MTG ASSN DISC 313589UM3 19 928 1.7700 5,000,000.00 4,988,706.94 
12/06/01 03/20/02 40 000 1.7791 4,974,433.33 99.77413888889 
38998 FEDERAL NATL MTG ASSN DISC 313589VC4 19 100 2.2000 20,000,000.00 195, 940), 4a 5 ed 
10/04/01 04/04/02 45 000 2.2247 UG, Ti, Soo. 56 99:70 205555556 
38975 FNMA DISCOUNT NOTES 31358 9VK6 19 9903 2.3800 11,000,000.00 1059637 5253183 
09/25/01 04/11/02 40 000 2.4116 10,856,010.00 99.66841666667 
39075 FEDERAL NATL MTG ASSN DISC 313589XD0 19 100 1.8100 16,000,000.00 15, 914,160..00 
12/04/01 05/23/02 87 000 1.8256 15,863,244.44 99.46350000000 
39089 FEDERAL NATL MTG ASSN DISC 313589XL2 19 100 1.7500 35,000,000.00 34,800, 383.33 
12/10/01 05/30/02 87 000 1.7647 34,709,062.50 99.42966666667 
39090 FEDERAL NATL MTG ASSN DISC SL3I589XKT5 19 LOO —1,..79100 50,000,000.00 49,696,180.56 
12/10/01 06/06/02 87 000 1.8060 49,591, 472.22 995392316 Wide 
38978 FEDERAL NATL MTG ASSN DISC 313589295 19 859° 2..:3100 10, 400,000.00 10), 3456; F433 
10/02/01 07/15/02 40 000: 2.3532 10,209,142.67 99.19366666667 
38979 FEDERAL NATL MTG ASSN DISC 3135892ZJ5 19 I> 2.3100 9,600,000.00 9}, 322, 9 92:..0.0 
10/02/01 07/15/02 40 OOO! 2.3532 9,423,824.00 99.19366666667 
39074 FEDERAL NATL MTG ASSN DISC 3135892K2 19 9531) 1.8500 35,000,000.00 34,716,062.50 
12/03/01 07/16/02 87 000 1.8716 34,595,312.50 99.18875000000 
38995 FEDERAL NATL MTG ASSN DISC 313589ZU0 19 100 2.2000 40,000,000.00 39,657,800.00 
10/03/01 07/25/02 87 000 2.2404 39,278,888.89 99.14450000000 
39091 FEDERAL NATL MTG ASSN DISC 313589R39 19 100 2.0000 25,000,000.00 24,9905, 93 1)..50 
12/13/01 11/29/02 87 000 2.0398 24,512,500.00 98.34375000000 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 9.013% (M) 2.1030 272,000,000.00 270,090,800.28 
2.1374 268,152,004.44 99.29808800000 


RUN: 


02/02/02 


PAGE: 6 
00:04:36 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


LT, DOD 810 
SUNGARD 
124,288.89 
SUNGARD 


2057123... 314 
SUNGARD 
82,645.56 
SUNGARD 
82, 615..56 
SUNGARD 
82,615.56 
SUNGARD 
82.615: 5:6 
SUNGARD 

A SO al 
SUNGARD 
14,012.50 
SUNGARD 
146, 666.66 
SUNGARD 
93), SUT 67, 
SUNGARD 
47,462.22 
SUNGARD 
90), PISO 
SUNGARD 
131, LO8i'39 
SUNGARD 
81,414.67 
SUNGARD 
US, Yo2'..00 
SUNGARD 
107), 9U6:.:67 
SUNGARD 
2959 jE 
SUNGARD 
69,444.44 
SUNGARD 


UNREALIZED LOSS 


168,750.00 


118), 125).00 


2,800.00 
31,299). 0:0 
37,259) O10 
3, 295%.,010 
37290100 
1 6250 
26d, 11) 
16,188.89 
13,704.16 
3,453.34 
lt ARAET SS 22 
6,944.45 
25,983.99 
23),,616:.,010 
12, /833).38 
837 133E33 


3,993.06 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
39028 FEDL FARM CRED BK CONS 
11/06/01 08/14/02 
39076 FEDL FARM CRED BK CONS 
12/04/01 09/20/02 
SUBTOTAL (Investment Type) 42 
39104 FEDL HOME LOAN BK CONS 
2/30/01 -02/15:/02 
39099 FEDL HOME LOAN BK CONS 
12/28/01 03/20/02 
39029 FEDL HOME LOAN BK CONS 
11/06/01 03/27/02 
38991 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
38992 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
39081 FEDL HOME LOAN BK CONS 
12/06/01 04/03/02 
39037 FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
39038 FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
39039 FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
39082 FEDL HOME LOAN BK CONS 
12/06/01 04/10/02 
39080 FEDL HOME LOAN BK CONS 
12/06/01 05/02/02 
39040 FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
39041 FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
38996 FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
39030 FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
39031 FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
39021 FEDL HOME LOAN BK CONS 


SUBTOTAL (Investment Type) 


11/01/01 10/04/02 


43 


Con YC OnUeN: Tey 


MR 


FARM 


DISC 


DISC 


DISC 


DISC 


DISC 


DESC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FEDERAL HOME LOA _ 5.03% (M) 


: DANTEL 


OF 
DALY 


SAN 
4 


FRANCISCO 


ee ONO sad, 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/02 


CUSIP 


313313B80 


313303654 


CREDIT DISC 


313385TCO 


313385UM6 


313385UU8 


313385U27 


313385U2Z7 


313385VB9 


313385VJ2 


313385VJI2 


313385VJ2 


313385VJ2 


313385WG7 


313385YE0 


313385YE0 


313385B39 


313385659 


313385H74 


313385331 


BANK 
BROK 


40 
19 
40 
1:9 
40 
19 
40 
19 
40 
alge) 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
1:9 
40 
9 
40 


CPN RATE 
YTM TR 


1.9100 
1.9389 


1.9264 
1.995166 


1.7100 
i. 737 
1.7200 
1.7268 
1.9200 
1.9345 
2.2600 
2.2858 
2.2600 
2.2858 
1.7800 
1.7904 
1.7900 
1.8038 
1.79.00 
1.8038 
1.7900 
1.8038 
1.7800 
5 7 OMA 
155 719.00 
18082 
1.7900 
1.8100 
1.7900 
1.8100 
2.2200 
2.2631 
1.9400 
1s 9738 
1.9400 
1.9749 
2.0400 
200-95) 
1.8708 
1.8890 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 


2,000,000.00 
1,970,182.78 
9,000,000.00 
8,860,075.00 
11,000,000.00 
1'07:830,,257.278 


35,000,000.00 
34, 923,,525..00 
7,584,000.00 
1,594 7287 557 
4,000,000.00 
37969, 920.00 
10,000,000.00 
9,887,000.00 
5,000,000.00 
4,943,500.00 
4,000,000.00 
37, 916; 662.22 
4,000,000.00 
3, 969,371.10 
10,000,000.00 
9,923; 427.78 
11,000,000.00 
107,915; 770.56 
4,000,000.00 
3, 91 Sp. 277. 18 
2,000,000.00 
1, 985,381.67 
6,000,000.00 
5; 933, 770.00 
15,000,000.00 
4,834, 425.00 
10,000,000.00 
9,809,450.00 
10,000,000.00 
97,828, 633.33 
11,000,000.00 
10, 805,568.89 
3,000,000.00 
2,942,710.00 
151,584,000.00 
150,178, 680.90 


4 8 7 


MARKET VALUE 
MARKET PRICE 


1,980, 276567 
99.01 3333833333 
8, 894), 3157.50 
98.82575000000 
10,874,594.17 
98.85994700000 


34,976,588 .89 
99. 93ST 
1,966, 9691 
99.77544444444 
3,989, 680.00 
99.74200000000 
OF OA BA. Lal 
99.7281 101 1a 
4,985,905.56 
99 JUST 
3,988,342.22 
99..708555555956 
3,987,004.44 
99 so7ou Talay 1 
OF DOW odds 
9967 Sil Wat ay al 
10, 964,262.22 
OOF 6} Aa Tet 
3,987,004.44 
99. 67STTUPUII a 
1, 994350; 00 
99.56750000000 
5,960,560.00 
99.34266666667 
14,901,400.00 
99.34266666667 
9,903,400.00 
99.03400000000 
9,881, 933-33 
98 581933333333 
1071853745861 
98.66780555556 
2,999, 370.83 
98.64569444444 
150,836, 992).47 
99.50690900000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


9,231... 67 
SUNGARD 
28,467.50 
SUNGARD 


53,200.00 
SUNGARD 
127,682.13 
SUNGARD 
18,560.00 
SUNGARD 
797 96t LT 
SUNGARD 
37, 980.56 
SUNGARD 
V1 Z13233 
SUNGARD 
17,104.45 
SUNGARD 
42771 Ola 
SUNGARD 
47,7037 222 
SUNGARD 
LE RZ73a33 
SUNGARD 
5,668.33 
SUNGARD 
25,656.67 
SUNGARD 
64,141.67 
SUNGARD 
74,000.00 
SUNGARD 
46,883.33 
SUNGARD 
poy ey I oy) 
SUNGARD 
15,640.00 
SUNGARD 


02/02/02 


PAGE: 7 
00:04:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


862.22 


Dp Lilo OO 


=136.20 
= Ot 


1,200.00 
8,850.00 
4,425.00 
406.67 
528'..89 
pele 22 
1,454.44 
453.33 
300.00 
17133333 
27,833.38 
19;,.9510:-00 
6,416.67 


=3), O81 95 
1, 020883 


0,294 a2 
= 37, 818 (0'6 
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(RPTMKT ) 


INVEST 
NUMBER 


MR 
DESCRIPTION 
PURCHASE MATURITY DATE 

FEDL HOME LN MTG CORP DISC N 
10/02/01 02/01/02 

FEDL HOME LN MTG CORP DISC N 
10/02/01 02/01/02 

FEDL HOME LN MTG CORP DISC N 
10/02/01 02/01/02 

FEDL HOME LN MTG CORP DISC N 
11/06/01, 02/15/02 

FEDL HOME LN MTG CORP DISC N 
11/01/01 02/22/02 

FEDL HOME LN MTG CORP DISC N 
03/02/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
03/09/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
03/09/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
03/09/01: 02/28/02 

FEDL HOME LN MTG CORP DISC N 
03/09/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
03/29/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
10/02/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
10/02/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
10/02/01 02/28/02 

FEDL HOME LN MTG CORP DISC N 
03/27/01 03/15/02 

FEDL HOME LN MTG CORP DISC N 
04/09/01 03/15/02 

FEDL HOME LN MTG CORP DISC N 
10/03/01 08/28/02 

FEDL HOME LN MTG CORP DISC N 
10/03/01 08/28/02 

FEDL HOME LN MTG CORP DISC N 
11/01/01 08/30/02 

FEDL HOME LN MTG CORP DISC N 
10/31/01 09/27/02 

FEDL HOME LN MTG CORP DISC N 
10/31/01 09/27/02 

FEDL HOME LN MTG CORP DISC N 
10/31/01 10/23/02 

FEDL HOME LN MTG CORP DISC N 


LZ/A3 HOU tel / 157.02 


Cel You/ Cu OsU Nit sy: 


. 


DANTEL 


OF 
DALY 


SAN 
4 


FRANCISCO 


lO Oo) ond = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

313397SN2 19 
40 

313397SN2 19 
40 

313397SN2 19 
40 

313397TC5 =19 
40 

313397TK7 19 
40 

313397TR2 19 
. 40 
313397TR2 19 
40 

313397TR2 19 
40 

313397TR2 19 
40 

313397TR2 19 
40 

313397TR2 19 
40 

313397TR2 19 
40 

313397TR2 19 
40 

313397TR2 19 
40 

313397UG4 19 
40 

313397UG4 19 
40 

313397D65 19 
40 

313397D65 19 
40 

313397D81 19 
40 

313397H46 919 
40 

313397H46 §=19 
45 

313397L66 19 
45 

313397P54 19 
87 


FUND 
SAFE 


CPN RATE 
YTM TR 


2.3400 
Zeo00U 
2.3400 
203001) 
2.3400 
2.3907 
1.9500 
1.9607 
2.0000 
1.9947 
4.5300 
4.7468 
4.5300 
4.7315 
4.5300 
4.7315 
4.5300 
4.7315 
4.5300 
A T3LS 
4.3100 
4.4906 
253200 
2.3425 
2.3200 
2.3425 
2.3200 
223425 
4.2200 
4.4022 
4.0500 
4.2111 
2.2200 
2.2660 
262200 
2.2660 
1.9900 
2.0238 
2.0000 
2.0379 
2.0300 
2.0686 
2.0500 
2.0925 
LOO 
2.0070 


PAR/ SHARES 
BOOK 


19,000,000.00 
18,849, 330.00 
8,000,000.00 
7,936,560.00 
3,000,000.00 
2,976,210.00 
6,000,000.00 
Di, 907; 1e9%,.00 
50,000,000.00 
49,688,888.89 
10,000,000.00 
9,543,225.00 
7,000,000.00 
6, 637), UES) ..55 
8,000,000.00 
1 642, 41 del 
8,000,000.00 
1, 042,417. 17 
3,000,000.00 
2,865, 906.69 
2,000,000.00 
1, 9E9', O46... 67 
4,000,000.00 
3, 96h, 59 12 
4,000,000.00 
3), JO1;, 39d. 1 
12,000,000.00 
17884 T3233 
13,000,000.00 
12,462,067.22 
2,000,000.00 
179237500:..00 
20,000,000.00 
19/59/4723). 38 
10,000,000.00 
ora Rel er kak (oven oy) 
5,000,000.00 
4779167530596 
30,000,000.00 
29 44387333133 
25,000,000.00 
24,533,381.94 
10,270,000.00 
10,061, 219.46 
49,500,000.00 
487 S877 Lod 25 


4.8 7 


MARKET VALUE 
MARKET PRICE 


19,000,000.00 
100.0000000000 
8,000,000.00 
100.0000000000 
3,000,000.00 
100.0000000000 
57: 995;, 986.567 
99: 938 TT ELIT I 
49, 9497, 833233 
99.89966666667 
9,987, LOO. 00 
99.87100000000 
6,990,970..00 
99.87100000000 
7,989, 680.00 
99.87100000000 
1,989, 680:...0.0 
99.87100000000 
2, 996,130.00 
99.87100000000 
1, 997 A 20:2:00 
99.87100000000 
3,994,840.00 
99.87100000000 
3,994,840.00 
99.87100000000 
117984 ,75'20.200 
99.87100000000 
12 O13, OLS.33 
9:9:379:93:33133333 
1,995 7986-67 
992 / 9933338383 
195.1 OM Sel «18 
98.93688888889 
9,893, 688.89 
98.93688888889 
47°94.6,.333133 
98 .92666666667 
297635); ,0'66. 67 
98).1 1 B89 5955516 
24,695, 888.89 
9878355555956 
10,120,126.47 
98.54066666667 
48; 1A 0.93% 15 
98.40625000000 


RUN: 


02/02/02 


PAGE: 8 
00:04:36 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


150,670.00 
SUNGARD 
63,440.00 
SUNGARD 
2377 190;..00 
SUNGARD 
28.,.275...00 
SUNGARD 
2593):294,5.00 
SUNGARD 
422,800.00 
SUNGARD 
289), 154.545 
SUNGARD 
3307 462.23 
SUNGARD 
330),4:62223 
SUNGARD 
173 7923 53h 
SUNGARD 
137,988.33 
SUNGARD 
31,448.88 
SUNGARD 
31,448.89 
SUNGARD 
94,346.67 
SUNGARD 
ANS 929 54:5 
SUNGARD 
67,050.00 
SUNGARD 
149,233.33 
SUNGARD 
P47 O16 167 
SUNGARD 

ZO AHS. 
SUNGARD 
155,000.00 
SUNGARD 
Saal Oaaey 
SUNGARD 
547, SRB! 
SUNGARD 
1357437.50 
SUNGARD 


0.00 
53.667 
7,650.44 
2:47-07-9:..010 
14,700.00 
16,800.00 
16,800.00 
6,300.00 
3,885.00 
1,800.00 
1,800.00 
5,400.00 
33, 96/66 
57431667 
43, 911.12 
21 959799 
A SUA 99 
SHE, 133.34 
31,402.78 


4,518.80 


1 45500 
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(RPTMKT ) 


INVEST 
NUMBER 


SUBTOTAL 


39107 


DESCRIPTION 


M 


Re one C/o Sr OURS Dole x 
L DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


R 


PURCHASE MATURITY DATE 


(Investment Type) 


MORGAN STANLEY C/P 
01/07/02 02/07/02 


SUBTOTAL (Investment Type) 

38808 BK AMER C.D. 
0S/01/01 102712702 

38809 BK AMER C.D. 
05/01/01 02/26/02 

38812 BK AMER C.D. 
05/04/01 03/12/02 

38814 BK AMER C.D. 
05/07/01 05/01/02 

38820 BK AMER C.D. 
05/09/01 05/06/02 

38813 BK AMER C.D. 
05/04/01 05/07/02 

38815 BK AMER C.D. 
05/07/01 05/29/02 

38911 BK AMER C.D. 
07/02/01 07/01/02 
SUBTOTAL (Investment Type) 
38942 PUBLIC TIME DEPOSIT 
08/21/01 08/21/02 
SUBTOTAL (Investment Type) 


DANIE 


QO 


It: 


pe be sway 
4 


rRANC ILO CO 


TS bee et ot baa 


INVESTMENTS OUTSTANDING AS OF 01/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


61745BB71 


81 COMMERCIAL PAPER 


O6050EXP5 
06050EXQ3 
O06050EXU4 
O06050EXV2 
06050EYA7 
06050EXT7 
06050EXWO 


O6050EYM1 


91 NEGOTIABLE C.D.' 1 


1010 PUBLIC TIME DE 


GRAND TOTAL 


BANK 
BROK 


44 FMC DISCOUNT NOT 10.23% (M) 


19 
74 


1.673% (M) 


19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 


1.873% (M) 


p9 
60 


FUND 


SAFE 


9 


100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 

50 
000 


901 
000 


CPN RATE 


YTM TR 


2.4801 
2.5349 


17627 


11627 


4.2500 
4.2500 
4.2500 
4.2500 
4.2000 
4.2000 
4.1000 
4.1000 
4.0800 
4.0800 
4.2700 
4.2700 
4.1000 
4.1000 
3.8000 
3.8000 
4.1695 
4. 1695 


3.3900 


3.2096 
33223 


PAR/ SHARES 
BOOK 


308,770,000.00 
302,850, 282.66 


50,000,000.00 
A'9;, 9245. 222),.22 
50,000,000.00 
49,924,222.22 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
354,000,000.00 
354,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2977981000.00 
2953560714.39 


48g 7 


MARKET VALUE 
MARKET PRICE 


30671630475. 18 
99.30708200000 


49:98:97 333333 
99.97066666667 
49); 985 73333).33 
99.97066700000 


50,041, 642.66 
100.0832853223 
50,090,166.36 
100.1803327294 
50,135, 922.46 
100.2718449143 
DOP 292 24a aT 
100.5844955467 
44,267, 966.01 
100.6090136675 
90, 332),461 252 
100. 6649230443 
507,380), 973'532 
100.7619466377 
10,085, 438.46 
100.8543846442 
395,626; 818.56 
100.4595530000 


987, 961...50 
98.96150000000 
98,961.50 
98.96150000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


Coy a 
SUNGARD 


171629), 66. 61/ 
SUNGARD 
1,629,166. 67 
SUNGARD 
179927,900 500 
SUNGARD 

Is 9 3i, 500.00 
SUNGARD 
1,336,426.67 
SUNGARD 
M6197 04d 67 
SUNGARD 
OSs O00. 00 
SUNGARD 
225,888.89 
SUNGARD 


S01533 
SUNGARD 





02/02/02 


PAGE: 9 
00:04:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


2017 997, 02 
Ht; 495.00 


41,642.66 
90,166.36 
135%,.922 .46 
2927 247 21771 
267,966.01 
3827 461.92 
3807 973'332 


85,438.46 


.00 


337, 9597 947.32 
=147 AOS StS 
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PUBLICLIBRARY 





NO. 


a oo oo a oo oo 
Ww 
We) 
kr 
i) 
foo 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


Cyr g Y% / CxO U Ne ¥ 


MOR: ss 


OT Z19STES 
912795IF9 
912795J3G7 
912795JG7 
912795J5G7 
912795JH5 
912795HJ3 
912795HJ3 
912795HJ3 
912795JI1 
912795JJ1 
912795331 
912795JK8 
912795JK8 
912795J0K8 
912795JK8 
912795IK8 
912795 0M4 
912795 JM4 
912795 M4 
912795 9M4 
912795 0M4 
912795 7M4 
912795 IM4 
912795 JM4 
912795 9M4 
912795JN2 
912795JN2 
91. 2795TP7 
912795JP7 
9127 95TP7 
912795JP7 
912795J5P7 
912795JP7 
912795J305 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JS1 
912795JT9 
91 27957T9 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) 
02/07/02 
02/07/02 
02/14/02 
02/14/02 
02/14/02 
02/21/02 
02/28/02 
02/28/02 
02/28/02 
03/07/02 
03/07/02 
03/07/02 
03/14/02 
03/14/02 
03/14/02 
03/14/02 
03/14/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
04/04/02 
04/04/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/18/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
05/02/02 
05/09/02 
05/09/02 


DATE 
EV/OT/ 00 
01/23/02 
09/10/01 
09/10/01 
09/10/01 


01/25/02 


01/31/02 
01/31/02 
01/31/02 
09/10/01 
09/10/01 
01/23/02 
09/13/01 
09/13/01 
09/13/01 
01/23/02 
01/25/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
10/04/01 
10/04/01 
10/19/01 
10/19/01 
10/49/01 
10/19/01 
10/19/01 
10/19/01 
01/31/02 
Lt/20/01 
11/20/01 
11/20/01 
11/20/01 
11/20/01 
11/20/01 
11/20/01 
11/20/01 
11/20/01 
11/07/01 
11/08/01 
11/13/01 


4487 


997031 
997.932 
98.639 
98.639 
98.639 
99.877 
99.871 
99.871 
99.871 
98.455 
98.457 
99.805 
98.423 
98.423 
98.423 
99 IAS 
99138 
99.745 
99.745 
99.745 
99.745 
99) 745 
99°. 145 
99.745 
99.745 
CTs MS) 
9815 911: 
98). 9151 
98 915 
98.975 
98.9575 
98: SOS 
8: OS: 
OB O75 
99.647 
99.164 
99; 164 
99.164 
99.164 
99.64 
997 64 
99.164 
99.164 
997264 
99,115 
995095 
99'=130 


AN FRAN ETS CO 
Aloe no. 4a 
INVENTORY 
1/31/02 
CUPN TRDNG 
PURP RATE YIELD 
000 1.835 1.844 
000 1.630 1.631 
000 3.120 3.163 
O00. 32120. 3,63 
000° 3.120: 3.163 
000 1.640 1.642 
000 1.665 -1.667 
000 1.665 1.667 
000 1.665 1.667 
O00 3.125 3.174 
0.00 3.2820 3.169 
000° 1.635 1...638 
000 35120 3.170 
OOO" 3.4:20° 3.2870 
000 3.120 3.170 
000 1.635 1.639 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
0005 (221557 2.409 
OOO" -Zalsomt 2 1eiS 
000. 2.020) 2,142 
OOO" 22020" <2. 1842 
O0CO 2.120 > 2.142 
000 2.120, 2.142 
VCO 2520" «2:42 
000° 2.120 2.142 
000 1.650 12656 
000 12.930. 159.416 
OCO- L930) 13946 
000 2.930 1.946 
OOO aos 0m e946 
000 1.930 1.946 
000 1.930 1.946 
000 7.930 2.946 
000, 2.930, 1.9416 
000) 12930) 1.9.46 
OOO” ska8h0! A826 
QOO! 790 IE80G 
QOOS A770) 7/86 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
25, 000,000.00 
25,000,000.00 
25,000, 000.00 
25,000, 000.00 
18,000, 000.00 
50,000,000.00 
50,000,000.00 
50,000, 000.00 
10,000,000.00 
12,000,000.00 
10,000,000.00 
1,000,000.00 
5,000,000.00 
4,000,000.00 
14,000,000.00 
12,000,000.00 
14,000,000.00 
12,000,000.00 
10,000,000.00 
4,000,000.00 
3,000,000.00 
2,000, 000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
22,000, 000.00 
28,000,000.00 
5,000,000.00 
7,000,000.00 
6, 000,000.00 
6,000,000.00 
12,000,000.00 
14,000,000.00 
5,000,000.00 
8,732,000.00 
93,000.00 
175,000.00 
8,000,000.00 
6,000, 000.00 
1,000,000.00 
2,000,000.00 
5,000,000.00 
4,000,000.00 
40,000,000.00 
25,000, 000.00 
2,522,000.00 


02/02/02 


PAGE: 1 
00:04:20 


BOOK VALUE 


497, LOS p21. 18 
24,983,020.83 
24 ,659;, 833)..33 
24,659, 833.33 
24.,.659;,833..33 
17,977, 8:60. C0 
49, 935,250.00 
497,935, 25000 
49 7,°935;;,250'..00 
9,845, 486..07 
11,814,880.00 
9,980, 470.83 
98'4,,.22'6167 
47921, 33533 
3, 93:6,.906...67 
137968, 208.33 
LT, 973; 760'. 00 
13,964,284.00 
11.969 386.99 
9,974,489.00 
37,9897, 795'.56 
2,992, 346:..64 
1,994,897 .78 
i, 994,897.18 
1,994,897. 78 
997,448.88 
20, 160;,,3156:., 1a 
27,694,947.78 
4,948,766.67 
6,928), 2:35.33 
57 938, 520:,.00 
5, 938), 520'.00 
11, 8770410500 
13,856,546.67 
4,982, 394719) 
8), 658i 93a 
92,222.24. 
1/3), 936.42 

tt, 933), 093538 
5,949,820.00 
991, 63:67. OW 
2837 2I 539 
4,958, 183.33 
3, 966,546.67 
39,646,044.44 
24, 113; 168.89 
2, 500), 052.30 
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(SIRPT) 


INVSMT 
NO. 


Prop PD 
WwW 
\o 
=) 
fo) 
foe) 


SUBTOTAL 


35724 

38374 

38375 
38376 
36594 

36595 
36596 
36597 

38856 
38858 

38861 
38864 

38866 
33942 
38616 
38792 
38822 
38823 
38824 

38825 
38828 
38829 
38830 
38831 
38832 
38841 
38843 
39065 
39069 
39070 
39071 
39073 
3910 
39102 
39105 
39135 
39136 
S937 


I a oo oo 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


STATES 
STATES 
STATES 
STATES 
STATES 


(Investment Type) 


T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.7) 
Tf NOTE ((9'9',.1'3'5)) 
T NOTE (99.135) 
T NOTE (88.20) 
T NOTE (95.26) 
T NOTE (99.23) 
T NOTE (99.16) 
T NOTE. (99.15) 
Ta NOLEMC99' 15) 
T NOTE (99.11) 
T NOTE (99.13) 
T NOTE. (99.13) 
T NOTE (99.13) 
T NOTE. (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T ONOEE: 2(9:9:520)) 
T NOTE (99.17) 
T NOTE(99.17) 
T NOTE(99.19) 
T NOTE (99.16) 
T NOTE (99.18) 
T NOTE (99.28) 
T NOTE (99.28) 
T. NOTE. (99). 28) 
T NOTE (99.24) 
TeeNOTE ((919%92:4") 
T NOTE (99.24) 


Git Yo (CO UN DE Y 


MR. 


912795JT9 
912795JIT9 
912795KQ3 
912795KQ3 
912795KU4 


11 TREASURY BILLS 


9128272S0 
912827247 
QL 2827 2Y7 
9128 272Y) 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128277G1 
9128277G1 
9128277G1 
9128277G1 
9128277G1 
9128277H9 
9128277H9 
9128277H9 
9128277K2 
9128277K2 
9128277K2 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S) 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) DATE 

05/09/02 11/13/01 
05/09/02 11/13/01 
07/05/02 01/08/02 
07/05/02 01/09/02 
08/01/02 01/31/02 

23.33% (C) 

04/30/02 04/30/97 
06/30/02 06/30/00 
06/30/02 06/30/00 
06/30/02 06/30/00 
03731/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/731/98 
03/31/03 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08715/03' 09/27/94 
11/15/03 11/28/00 
11/15/03 04/11/01 
11/15/03 03/15/01 
LL/15;/03-05/ 15/01 
12/715/03% 05/16/01 
11/15/03 05/18/01 
11/15/03 05/23/01 
LI/19/03 05/23/08. 
11715/03 05/23/7021 
11/15/03 05/23/01 
1a 15/033 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
11/30/03 11/30/01 
11/30/03 '1a7:30/02 
11/30/03 11/30/02 
11/30/03 11/30/01 
117,30/03 11/30/01 
12/31/03 12/31/01 
12/31/03. 12/31/01 
12/7 3V/03- V27/3/ 01. 
01/31/04 01/31/02 
01/31/04 01/31/02 
01/31/04 01/31/02 


448 7 


99.466 
99.492 
99.492 
99\..492 
99-505 
99:..500 
997.905 
992550 
99220 
99..219 
W219 
99.414 
99.422 
88.625 
hole its), 
G9 e/ le 
99.477 
99.461 
99.461 
99.344 
9398 
99,5398 
99.406 
993859 
NO ZO 
99.594 
9OrIG 2 
9197, 9.01 
919/49). 
9'9:.563 
99.472 
99.548 
99.846 
99.846 
99.846 
99.5134 
99.734 
99.734 


AN ER A ON Cy LS: CO 
An oe 51 5 A 
INVENTORY 
1/31/02 
CUPN TRDNG 
PURP RATE YIELD 
000 2.770 1.790 
OOO. <1. MO 1.7163 
000 1.750 12765 
000 1.720. Lai35 
O00 2.785. 1.802 
19916 92:5 02 
000) 62625 46.753 
000 6.250 6.525 
O00 “6.250 “6.525 
G00 6.250 6.1525 
000 5.500 5.615 
000 5.500 5.616 
O00" 5500" “Sis61-5 
O00 S.500 5.'604 
000 3.875 4.284 
000 3.875 4.288 
000° 3.875 4.288 
OOO S875 4.087 
O00 S875 .4.582 
000 5.750 7.520 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
OOO), %45:250) 4.532 
000 4.250 4.509 
000 4.250 4.509 
000 4.250 4.505 
O00 4.250) -4.526 
O00" 4) .250° > 4..553 
OOO. 45250) -45412'6 
000 4.250 4.414 
000 3.000 3.260 
000 3.000 3.265 
000:- 8.000 3.227 
000 3.000 3.275 
000 3.1000 3.235 
000! 3.5250" 3.330 
000: 8.250. 3.330 
000 38.7250 2°3;.330 
OOO! BA000" iss 
000 3.000 3.138 
000. 3.000 3.138 


RUN: 


PAR VALUE 
SHARES 


2,922,000.00 
478,000.00 
5,000,000.00 
12,000,000.00 
30,000,000.00 


10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 


02/02/02 


PAGE: 2 
00:04:20 
BOOK VALUE 


27:30:07 O00;.010 

473), 892.00 
A, 996) BiGr Ml 
11,898,520... 00 
29,129,255). O10 


9,946,600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
£99, 01'0;..00 

8; 606,,4/3.2..150 
AO: 25s 00 
995,500.00 
9,922, 656.25 
9)29241,, B51 51.010 
97 924,.:875;.100 
14) OZ, OSE 38 
197884, 375500 
4,431.25 
14,368, 359.38 
19,9427, 1855.50 
49),.5738;, 281.625 
24,865, 234.38 
19,892, 187 250 
1:97 868; 750300 
297 819,031.25 
LA, 9.09, 7'69\63 
14, DUO), 93i-50 
1:4),903; 9016. 25 
9, 1859, Si S.400 
14%, 939 Ol 2250 
24,905,273.44 
24, 81-5 7290,500 
24 82,41. 901100 
24,890,750.00 
24,868,000.00 
24,887,000.00 
14,976,900.00 
14,976,900.00 
14,976, 900.00 
24), 9337 093K 2S 
247, 933, 598k 5 
24), 933, 59815 
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(SIRPT) 


INVSMT 
NO. 


Po a a oo ca od od 
wW 
[oe 
NI 
Re, 
wo 


SUBTOTAL 


A 38842 


SUBTOTAL 


A 38844 
A 38845 


SUBTOTAL 


38787 
38729 
38730 
38731 
38732 
38733 
39079 
38998 
389175 
39075 
39089 


os od oo 


DESCRIPTION 


Ce ie ls i ia le Rl Rl ee i ee i ee i Re ee ee | 
Zz 
(e) 
| 
ie] 


(Investment Type) 


FEDERAL HOME LOAN BANK 


(Investment Type) 


(995,221) 
(99.12) 
(IS reZaip) 
(95:27) 
(95521) 
(95.18) 
(99211) 
(99.26) 
(100.21) 
(100.22) 
(100.20) 
(100.12) 
(100.14) 
(100.14) 
(100.14) 
(991.17) 
(99.22) 
(99'22) 
(99'322)) 
(99.22) 
(LOL. 30) 


12 TREASURY NOTES 


22 FEDERAL HOME LOAN BANK 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


23 FEDERAL NATIONAL MORTGA 


FNMA DISCOUNT NOTES 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


FNMA DISCOUNT NOTES 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 


DI 
DI 


Cor TY / C6 OU NT Y 


MR. 


9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 


3133MFUL3 


31359MJF1 
31359MJF1 


313589SV6 
31358 9TK9 
313589TK9 
313589TK9 
313589TK9 
313589TK9 
31358 9UM3 
313589VC4 
31358 9VK6 
313589XDO 
313589XL2 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 

36.21% (C) 


100 06/05/02 06/05/01 


85% (C) 


100 05/23/03 06/05/01 
100 05723703 06/05/01 


876 
918 
907 
904 
903 
877 
928 
100 
9903 
100 
100 


1 LS S.(iC) 
02/08/02 04/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
02/22/02 03/09/01 
03/20/02 12/06/01 
04/04/02 10/04/01 
04/11/02 09/25/01 
05/23/02 12/04/01 
05/30/02 12/10/01 


4487 


95i..328 
Ji. O4e) 
99%, 328 
BORK] Oe} 
100.625 
100.688 
100.594 
100.359 
100.445 
100.422 
100.430 
97.931 
94.672 
94.656 


94.672 


94.672 
LOW .922 


100.000 
100.000 


96.501 
95.606 
95.606 
95.606 
95.606 
95.606 
99.489 
98.888 
98.691 
99 14/5 
NSS) 


AN PRAN €C IS. CO 

AAO Oo 4 = 
INVENTORY 
1/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 4.750 4.825 
000 4.750 4.892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
OOO: A2a7is0lP ae ois 
000 4.750 4.487 
000 4.750 4.522 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 5.250 5.882 
000 5.250 6.788 
000 5.250. 16.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
4.360 4.633 
000 4.000 4.026 
4.000 4.026 
000 4.700 4.700 
000 4.700 4.700 
4.700 4.700 
000, 4.130 4.280 
000 4.520 4.728 
000 4.520 4.728 
000 4.520 4.728 
000 4.520 4.728 
000 4.520 4.728 
OOO. dO! We, 779 
000 2.200: °2:.225 
000 2.380 2.412 
000 2.810 1.826 
VOOs e750) Ale vi65 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


20,000,000.00 
14,000,000.00 


6,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
5,000,000.00 
20,000,000.00 
11,000,000.00 
16,000,000.00 
35,000,000.00 


02/02/02 


PAGE: 3 
00:04:20 
BOOK VALUE 


147-950), 7825 
14, 906,250:.00 
14,374,218 75 
4, S74, 21.806 Wo 
4 3H A228 alo 
47, 332), 0811) 725 
297, 1987 4371. 50 
Lil, 963; 4377 . 50 
10,062,500.00 
10,068,750.00 
10, 059,375.00 
25,089,843 5 
25; dd eZee is 
25,105, 468.75 
25, 107 7421.88 
£9 506,250.00 

9,467, 187.90 

9,465, 625.00 

9,467,187 90 
18,934, 375.00 
50,,960, 937.50 


20,000,000.00 
14,000,000.00 


57 1:90), 058.38 
16, OM 2, eee 
Le, Oa2 a alae 
dy, 9027 all al 
i, Odea ela 
956,055.56 
4,974, 433.33 
19), THN DOOR OO 
10,856,010.00 
15, 863,244.44 
34), 709; O6250 
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INVSMT 
NO. 


ot i a 
Ww 
wo 
oO 
~s) 
na 


SUBTOTAL 


A 39028 
A 39076 


SUBTOTAL 


39104 
39099 
39029 
38991 
38992 
39081 
39037 
39038 
39039 
39082 
39080 
39040 
39041 
38996 
39030 
39031 
39021 


a a a a a a 


SUBTOTAL 


38983 
38984 
38985 
39033 
39022 
38726 
38734 
38735 
38736 
38737 


a a oo 


DESCRIPTION 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


(Investment Type) 


FEDL FARM 


CRED BK 


FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


Cal “LY. 7/' +6, OnUEN] TY 


MipR =. 


313589XT5 
313589Z95 
3135892I5 
313589ZK2 
313589ZU0 
31358 9R39 


41 FNMA DISCOUNT 


CONS D 313313B80 
CONS D 313313651 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


42 FARM CREDIT DISCOUNT 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


43 FEDERAL HOME LOAN DISC 


CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 


Shictlohleoliokoionowlohoiloma/\oh = ie ie/s\e] 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


31338 5TC0 
313385UM6 
313385UU8 
313385U27 
313385027 
313385VB9 
313385VJ2 
313385Vd2 
313385VJ2 
313385VJ2 
313385WG7 
313385YE0 
313385YE0O 
31:3385B39 
313385659 
313385H74 
313385331 


313397SN2 
313397SN2 
313397SN2 
313397TCS5 
31339 /TK7 
313397TR2 
31133: 97-DR2 
3N33'97/TR2 
SSS 97 TRZ 
313397TR2 


100 
859 
100 
9906 
9901 
3 
917 
924 
9615 
803 
879 
887 
804 
100 
100 
100 
100 


9903 
9901 
9902 
100 
100 
877 
923 
927 
906 
908 


(TICKER) DATE 
06/06/02 12/10/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/16/02 12/03/01 
07/25/02 10/03/01 
11/29/02 12713701 
9.08% (C) 
08/14/02 11/06/01 
09/20/02 12/04/01 
NO aS eC) 
02/1:57/02 12/31/02 
03/20/02 12/28/01 
03/27/02 11/06/01 
04/01/02 10/03/01 
04/01/02 10/03/01 
04/03/02 12/06/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 12/06/01 
05/02/02 12/06/01 
06/17/02 11/07/01 
06/17/02 11/07/01 
08/09/02 10/04/01 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/04/02 11/01/01 
5.08% (C) 
02/01/02 10/02/01 
02/01/02 10/02/01 
02/01/02 10/02/01 
02/15/02 11/06/01 
02/22/02 11/01/01 
02/28/02 03/02/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 
02/28/02 03/09/01 


4487 


9911S 
98). 1:65 
98.165 
98.844 
98197) 
98.050 


985509 
98.445 


99.7182 
99.608 
99.248 
98.870 
98.870 
99417 
99.234 
99.234 
99.234 
99.382 
99.269 
98.896 
98.896 
98.095 
98.286 
98:.232 
98.090 


99207 
O9R 20K 
99207 
99453 
99.378 
95.432 
951.530 
951530 
9575030 
95% 5380 


AN FRANCISCO 
Apel Omir One 4 ea 
INVENTORY 
1/31/02 
CUPN TRDNG 
PURP RATE YIELD 
O00) 1279.0) - 1.806 
OOO" 2.310% 2.353 
000° 2.3170 2;5353 
O00. 1.850 1.872 
000 2.200 2.240 
000 2.000 2.040 
. 26103) 2.137 
000 22910 1.939 
O00 1.930" “1.960 
12926 1.957 
OOO" 2710). 1.714 
000 2.720 1.727 
GOO. “h2920% “1.985 
000 2.260 2.286 
000 2.260 2.286 
OO0O- 1..780° 1.790 
000 1.790 1.804 
000 1.790 1.804 
000 1.790 1.804 
OOO” Tey80y ha ol 
000 2.790 1.808 
000 1.790 1.810 
000 2.790" 1.800 
000 2.220 °2.263 
OOO 940% 17974 
000 1.940 2.975 
000 2.040 2.080 
E87) 1.889 
000 23340 =2.359 
000 2.340 2.359 
000 23340 -25359 
OOO" 1.950" 4.9161 
000 2.000 1.995 
000) 4.530) , 4.747 
000s 4753 0s 247.7311 
OOO 45310) 42 7/31 
OOOm 45S Oe47/Su 
OOO] 45530" 4.731 


RUN: 


PAR VALUE 
SHARES 


50,000, 000.00 
10,400,000.00 

9,600,000.00 
35,000, 000.00 
40,000,000.00 
25,000, 000.00 


2,000,000.00 
9,000,000.00 


35,000,000.00 
7,584,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 
10,000,000.00 
11,000,000.00 
4,000,000.00 
2,000,000.00 
6,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
11,000,000.00 
3,000,000.00 


19,000,000.00 
8,000,000.00 
3,000,000.00 
6,000,000.00 
50,000,000.00 
10,000,000.00 
7,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 


02/02/02 


PAGE: 4 
00:04:20 
BOOK VALUE 


49,997, 472.22 
10,209,142. 67 
9,423,824.00 
347,595, 312550 
39,278, 888.89 
24,512,500.00 


1, 97.0 ,d82...78 
8,860,075.00 


34,923, 5251.00 
17,994, 28: Sil 
3,969,920.00 
9,887,000.00 
4,943,500.00 
3976, 662522 
3,969, 374", 10 
97, 923, 427 7:8 

NO, SiS; 7:0! 5'6 
3,975, 297.18 
1,985, 381.67 
5, 933,770.00 

14,834,425.00 
9,809,450.00 
978287 683533 

10,805,568.89 
27 9425910200 


18,849, 330.00 
7, 936,560.00 
27 976; ZLOF OO 
37 Jord, S00 

49, 688,888.89 
9,243, 225.00 
6,687,115). 55 
UpO42, AM aie aa 
Tp O42, Ata 
2,865, 906.69 









h 


- ite | 
ty ow na et nivaes or 


<Trreras 
Sao 


itd 


* 


es 
hak 


‘ 


SORES ESON NER: 
ay 
” 





ec dae 


att 


; 
a 


<S afnr jet. roe 
r “Sets 3297 OSE Tre 


tone —- 


¥_- Felge SEOC Bae Os 


ti 


& 
a 
3 
ie 
1 


co 
¢ 
ee ad ng 


. 
A 
~ 
¥ 
¥ 
+ 
oe 
s 


Sfuiroiw’ (a: 
¥. Fe02@ HEOP Gee cee Se owe D Fila 
i 


| 3752 scar 


* 


nes re ae Cen 2 
ae) H ws : 
Hr. er toy , ; ae a 
Si " é 47 T? . . , ‘: 
tr > 


re 





D 3297 2 -s 290 f\ot\0s | 
a ; § . Devo oF- 
eo AIS es: 








OG 2 Leas 
at Sei) 3 45- 


Si GRINS 7 
218 BeAe as , 
eo ae, rary 


as oes 2085 
ee Sea TAros 


BFa. Bw. 


Pc See 
sH5F GENS 





sous or ys , 





708-3955) 


ee a 


, eet Bae 


eet ish ek pits 
eee Pee 


is = = ae fF’ te" 
Of CF. >=\e 
7 5 eT 
rif _ 
7 r ‘| 
7 
ii 


Teeter - 
Tenet 
JPA 
XG | 


e* = 
a 
+ 
-< 
= 
Vas 
22 
= * 
¥ 
i 
Py: 


== 








Sot 


‘ 
Ff fy 
C naar — 
5 a 
4.* 7 ad 
as = a 
ig AS, * 
f 
ad FA 
- . 
Typ +34 


ieee a — 


“One __ Fy 990% 908" 90 
2 72° 0a" 690 "Se 


¥ Se 
Ld 





«4 wi,ed 
Db 
re h 


-@° OGG’ GNO" EE: 


=< bes: cota 
2 ae =: he fier bE! ee 
SF oue? “Se6! ee 
a = Cap. oy Fa - 
4° bie oR £3 
Fee 890 
bane = 


= 









ee ro — 
5 eg ‘se 
——— a 
‘Reh sh 
a. #6 
. a 
“a 
= ~ 
aie 
2 
ia 
¢ 
* 


(SIRPT) 


INVSMT 
NO. 


i a a 
wW 
roe) 
wo 
wo 
w 


SUBTOTAL 


A 39107 


SUBTOTAL 


38808 
38809 
38812 
38814 
38820 
38813 
38815 
38:94: 


Oo de od ot od 


SUBTOTAL 


A 38942 


SUBTOTAL 


DESCRIPTION 


(Investment Type) 44 FMC 


MORGAN STANLEY C/P 


(Investment Type) 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 


SON e kOe wee Xe) 


OUUGVVOUUOD 


81 COMMERCIAL PAPER DISC 


Cul a ye/2 CO OnUINE TY 


MR 


313397TR2 
313397TR2Z 
313397TR2 
313397 TR2 
313397UG4 
313397UG4 
313397D65 
313397D65 
313397D81. 
313397H46 
313397H46 
313397L66 
313397P54 


DANIEL 
EON Ve Es) eM ED Net 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


AN 


BR AUN © LSC 0 
Ae io) = 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


DISCOUNT NOTES 


61745BB71 


O06050EXP5 
06050EXQ3 
06050EXU4 
06050EXV2 
O6050EYA7 
O06050EXT7 
06050EXWO 
O6050EYM1 


91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Investment Type) 


1010 PUBLIC TIME DEPOSIT 


NO. (TICKER) DATE PURP 
100 02/28/02 03/29/01 000 
901 02/28/02 10/02/01 000 
912 02/28/02 10/02/01 000 
925 02/28/02 10/02/01 000 

7622 03/15/02 03/27/01 000 
920 03/15/02 04/09/01 000 
805 08/28/02 10/03/01 000 

9901 08/28/02 10/03/01 000 
100 08/30/02 11/01/01 000 
100 09/27/02 10/31/01 000 
100 09/27/02 10/31/01 000 
100 10/23/02 10/31/01 000 
LOO 11/15/02 12/13/01, :000 

10:525% (C) 
100 02/07/02 01/07/02 000 
26.9:%:(C) 
100 02/12/02 05/01/01 000 
100 02/26/02 05/01/01 000 
100 03/12/02 05/04/01 000 
100 05/01/02 05/07/01 000 
100 05/06/02 05/09/01 000 
100 05/07/02 05/04/01 000 
100 05/29/02 05/07/01 000 
50 07/01/02 07/02/01 000 
y99'3.(G) 
9901 08/21/02 08/21/01 000 
- 00% (C) 
REPORT TOTALS 
ASSETS FIXED 


TANG VE Nic O& Rey. 


oo 4 = 
L/S1/02 

CUPN TRDNG 
RATE YIELD 
4.310 4.491 
2.320) 2.342 
2.320 2.342 
22320 2.5342 
4.220 4.402 
4.050 4.211 
2.220 2.266 
22220) 2.3266 
1.990 2.024 
2,000 2.037 
22030; 2.069 
2.050 2.093 
1, 970" (25007 
2.480 2.535 
1.760) 1.763 
TeveOr AN. 1/63 
4.250 4.250 
4.250 4.250 
4.200 4.200 
4.100 4.100 
4.080 4.080 
4.270 4.270 
4.100 4.100 
3.800 3.800 
ASLO 4.170 
35390. 3.390 
3-390, 3.390 
S210 B22 


4487 


99:..977 
99.040 
99.040 
99.040 
95)..862 
S6.175 
i one fall 
EO: 
982331 
98.161 
98.134 
97.967 
98.156 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
4,000,000.00 
4,000,000.00 
12,000,000.00 
13,000,000.00 
2,000,000.00 
20,000,000.00 
10,000,000.00 
5,000,000.00 
30,000,000.00 
25,000,000.00 
10,270,000.00 
49,500,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


100,000.00 


02/02/02 


PAGE: Sy 
00:04:20 
BOOK VALUE 


1,919; 54.67.67 
3961, 59),.12 
3, 961), S915. 1 
11,884 ,-173.533 
127, 462;,/0617)..22 
1 7:923;,900200 
19,594 7233.33 
DOG ao 3671, 
4,91. 65,930'5.6 
297, 4487333533 
24,933,381..94 
10,061,219.46 
485587), bol. 25 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
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Cb Le Ya/ C20 USN = OF SAN EE ReA NeG LS C0 
MR. DANIEL DALY Aa Di 5) 4S 4 4 87 PAGE: a 
(SIKPT) INVESTMENT INVENTORY RUN: 02/02/02 00:04:20 
INVESTMENTS OUTSTANDING AS OF 1/31/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.003%(C) 3.390 3.390 100.000 100,000.00 100,000.00 
ASSETS FIXED 3.390 3.390 100.000 100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


35523 


35524 


35526 


35027 


35528 


38096 


38097 


38098 


38099 


38100 


DESCRIPTION/POOL# 
MEMO 


T NOTE (98.10) 


NOTE (99.11) 


NOTE (99.25) 


NOTE (99.16) 


NOTE (99.16) 


NOTE (99.16) 

NOTE (99.18) 
NOTE “(99'2'5) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 


Cel Yo e/iCrO UN oY. 


MR. 
BANK BROK 
CASH DATE 

LS 

89 

139 

74 
19 

87 
1:9 

89 

1) 

89 
eS 

74 
19 

40 
19 

45 
19 

89 
19 

89 
19 

87 


DANTEL 


MATURITY 
/ENTRY 


01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


02/01/02 
01/31/02 
02/01/02 


OF SAN FRANCISCO 
DEA hy. 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 

01/01/02 TO 01/31/02 

SETTLEMENT DATE BASIS 

19 FUNDS 

TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
01/31/02 AMRT 6.250 

01/31/02 6.654 

01/31/02 MAT 6.250 -20,000,000.00 
OL S102 6.654 

01/31/02 AMRT 6.250 

01/31/02 6.409 

01/31/02 MAT 6.250 -6,000,000.00 
01/31/02 6.409 

01/31/02 AMRT 6.250 

01/31/02 6.305 

01/31/02 MAT 6.250 -5,000,000.00 
01/31/02 6.305 

01/31/02 AMRT 6.250 

01/31/02 6. Sez 

01/31/02 MAT 6.250 -10,000,000.00 
01/31/02 6.372 

01/31/02 AMRT 6.250 

021731/02 6.361 

01/31/02 MAT 6.250 -10,000,000.00 
01/31/02 6.361 

01/31/02 AMRT 6.250 

01/31/02 6.370 

01/31/02 MAT 6.250 -10,000,000.00 
01/31/02 6.3370 

01/31/02 AMRT 6.375 

O17 3A:/02 6.616 

01/31/02 MAT 6.375 -8,000,000.00 
01/31/02 6.616 

01/31/02 AMRT 6.375 

01/31/02 6.506 

01/31/02 MAT 6.375 -8,000,000.00 
01/31/02 6.506 

01/31/02 AMRT 6.375 

01:7 31/02 6.506 

01/31/02 MAT 6.375 -8,000,000.00 
01/31/02 6.506 

01/31/02 AMRT 6.375 

01/31/02 6.612 

01/31/02 MAT 6.375 -8,000,000.00 
01/31/02 6.612 

01/31/02 AMRT 6.375 

01/31/02 6.502 : 
01/31/02 MAT 6.375 -8,000,000.00 
01/31/02 6.502 


02/01/02 


PREM / 


4487 


BOOK VALUE 
(DISC) 


338,631.25 


-20,000,000.00 


40,312.50 


-6,000,000.00 


11,650.00 


-5,000,000.00 


51,562.50 


-10,000,000.00 


46,875.00 


-10,000,000.00 


90,781 25 


-10,000,000.00 


357:62'5;.'010 


-8,000,000.00 


19; 3509,.1010 


-8,000,000.00 


Ni, SO)..00 


-8,000,000.00 


35,000.00 


-8,000,000.00 


18,750.00 


-8,000,000.00 


=330 7,631.5 215 
-625,000.00 


—407, 312.590 
-187,500.00 


= 11h, 6510;.00 
-156, 250.00 


5179024100 
= 312, 5010:.:00 


-46,875.00 
=312,,:500..'00 


=50!, 781.25 
-312,500.00 


=3'97,,625:..00 
=259;,000)..00 


=119, 375.00 
=2:907710,00,..00 


=119)7,.3719.00 
-255,000.00 


-35,000.00 
-255,000.00 


=18), 750100 
-255,000.00 


PAGE: i} 

RUN: 02/02/02 00:04:12 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


20, 625,000.00 


6,187,500.00 


9.916 290).,010 


10,,.312),,500 0.0 


10, 312,500.00 


10, 312;,,500:200 


8,255,000.00 


8,255,000.00 


8,255,000.00 


8,255,000.00 


8,255,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 
T' NOTE (99:18) 


FEDL HOME LN MTG CORP 


FEDL HOME LN MTG CORP 


FEDL FARM CRED BK CONS 


FEDL HOME LN MTG CORP 


T NOTE (99.7) 

UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 


FHLMC Bonds 

FEDL HOME LOAN BK CONS 
T NOTE (99.27) 

T NOTE (99.28) 


T NOTE (99.28) 


MR. 
BANK BROK 
CASH DATE 

19 

87 

19 40 

Lg 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 87 

ES 87 

149 40 

19 40 

19 40 

19 40 

19 87 

19 87 


Cit YY / °C OU Ny OF SAN FRAN C 2S 'C.0 

DANIEL DALY 41S =45 5-4 = 4478. 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 

01/01/02 TO 01/31/02 

SETTLEMENT DATE BASIS 

19 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
01/31/02 01/31/02 AMRT 6.375 35,000.00 
02/01/02 01/31/02 6.612 

01/31/02 MAT 6.375 -8,000,000.00 -8,000,000.00 
02/01/02, 01/31/02 6.612 
01/03/02 01/03/02 MAT 4.850 -4,000,000.00 -3,806,000.00 
02/01/02 01/03/02 92097 
01/03/02 01/03/02 MAT 4.900 -10,000,000.00 -9,534,500.00 
02/01/02 01/03/02 9. 39 
01/24/02 01/24/02 MAT 4.880 -5,000,000.00 -4,753,966.67 
02/01/02 01/24/02 On L33 
01/31/02 01/31/02 MAT 4.720 -5,000,000.00 -4,775,800.00 
02/01/02 01/31/02 4.942 
06/30/03 01/11/02 SALE 3.875 -10,000,000.00 -9,921,875.00 
01/10/02 01/11/02 4.288 87251. OO 
01/17/02 01/17/02 MAT 3.415 -14,000,000.00 -13,764, 934.17 
02/01/02 01/17/02 3.473 
01/17/02 01/17/02 MAT 3.415 -6,000,000.00 -5,899,257.50 
02/01/02 01/17/02 32473 
01/17/02 01/17/02 MAT 32260 40,000,000 .00 -3.9; 434),933',33 
02/01/02 01/17/02 35307 
01/03/02 01/03/02 MAT 3.240 -5,000,000.00 -4,938,800.00 
02/01/02 01/03/02 3.280 
01/31/02 01/31/02 MAT 3.120 =25,000, 000.00 -24, 690,166: 67 
02/01/02 01/31/02 35.159 
01/31/02 01/31/02 MAT 3.5115, =20; 000; 000'.00' =19), 752530 «56 
02/01/02 01/31/02 3.154 
01/31/02 01/31/02 MAT 3.120 -10,000,000.00 -9,876,066.67 
02/01/02 01/31/02 3%, Og 
01/31/02 01/31/02 MAT 35100) =15;:000;000).00) —14, 815:,:2:910 567 
02/01/02 01/31/02 Bi 1319 
01/31/02 01/31/02 MAT 3} 120) =25;,,000:,,000'.00) —24:,690),.1-66.67 
02/01/02 01/31/02 33.159 
01/31/02 01/31/02 MAT 3.115 -25,000,000.00 -24,690,663.19 
02/01/02 01/31/02 Sprlo 
10/24/03 01/24/02 CALL 3.205 -15,000,000.00 -14, 988,750.00 
01/24/02 01/24/02 3.244 ii 2502/00 
04/10/02 01/08/02 SALE 2.000 -20,000,000.00 -19,821,111.11 
01/08/02 01/08/02 2.018 178,888.89 
11/30/03 01/28/02 SALE 3.000 -25,000,000.00 -24,956,750.00 
01/25/02 01/28/02 3.090 43,250.00 
11/30/03 01/02/02 SALE 3.000 -10,000,000.00 -9,991,663.80 
01/07/02 01/02/02 3.069 85 3316420 
11/30/03 01/02/02 SALE 3.000 -25,000,000.00 -24,989, 354.40 
01/07/02 01/02/02 3.065 10,645.60 


PAGE: 2 

RUN: 02/02/02 00:04:12 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-35,000.00 
=2597,000..00 


-194,000.00 
-465,500.00 
=246, 033.33 
-224,200.00 
S11 PU T4 86 
=23'5,, 0165/83 
=100)7742:..50 
-565,066.67 
=617,.200;..00 
—3, 097 893-33 
-247,469.44 
=123), 933533 
-184,708.33 
=3097, 833.33 
=30:9), 33'6;.8il 
=1:20), 1877250 
-76, 666.67 
ZW OKC) a S)S) 
=22 LOO AD 


SAE SISOS Gh 


87.255,,000:. 00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
5,000,000.00 
=276;.962. 50 
10), 20.212) «3:6 
14,000,000.00 
6,000,000.00 
40,000,000.00 
5,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
=i 2 OR00 

LO LZ Leis 0 
= 7S S3R88 

IE) p sibs Lalas al 
= 2,9 OMCs 
25,107,894.06 
=2), 343.75 

NO) O16 y 260530 


=37, I0G.25 
25,040, 650.76 
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CE Wa/ CO? UNE TY. OFF SAN FR ANC IS CO 


MR. DANIEL DALY 4D 1 Dao) AR ai4d KAS 87 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
0170/02 “TO 01/31/02 RUN: 02/02/02 00:04:12 
SETTLEMENT DATE BASIS 
19 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
39086 T NOTE (99.27) 19 40 11/30/03 01/07/02 SALE 3.000 -25,000,000.00 -24,989, 354.40 =o O92. 310 =2,077 3 Oi 9 
01/07/02 01/07/02 3.40165 10,645.60 25, OS, 4137.89 
39087 T NOTE (99.27) 19 40 11/30/03 01/07/02 SALE 3.000 -25,000,000.00 -24, 989,354.40 = 911,092.31 =2.6 7130) 519 
01/07/02 01/07/02 3.065 10,645.60 25), 073,413.90 
39088 T NOTE(99.26) 19 40 11/30/03 01/28/02 SALE 3.000 -25,000,000.00 -24, 969,823.15 = L007 96153 = Bl 2 00 
01/25/02 01/28/02 3.708 30;,176.85 25, 078,597.18 
39095 T NOTE (99.27) iby) 40 11730/03 01/14/02 SALE 3.000 -—25,000,000.00 -25,000,193.17 =o, 1 0).99 =41' 015.62 
01/11/02 01/14/02 3.087 SO Sh. el 23), O92 LOL wie 
39100 T NOTE (100.4) an) 40 12/31/03 01/02/02 SALE 3.250 -20,000,000.00 -20,023, 437.50 =3), 091.06 =1277900 200 
01/07/02 01/02/02 3:. 18:9 =23.,43:/ .50 2.0), 03:9,,i1528\.466 

39106 FEDL HOME LOAN BK CONS 19 45° 017.16/02 01/07/02 PURC 1.700 50,000,000.00 49,978, 750..00 
01/07/02 01/07/02 10 =2.1,,29510 .10:0 =49,97'8:;, 750...00 

45 01/16/02 MAT 1.700 -50,000,000.00 -49,978,750.00 =2;,290'. 010 

02/01/02 01/16/02 Le Onl 50,000,000.00 

39107 MORGAN STANLEY C/P L9 74 02/07/02 01/07/02 PURC 1.760 50,000,000.00 49,924,222.22 
01/07/02 01/07/02 LOS =f Dial del. KO =49,, 92.4 222.22 

39108 UNITED STATES TREAS BI 19 40 07/05/02 01/08/02 PURC 1.750 5,000,000.00 4,/956773:6.. 10 
01/08/02 01/08/02 eo -43,263.89 =4,, 996,13 6.141 

39109 UNITED STATES TREAS BI Ie, 40 07/05/02 01/09/02 PURC 1.720 12,000,000.00 11,898,520.00 
01/08/02 01/09/02 135 -101,480.00 =11.,//898:,/520..:00 

39110 UNITED STATES TREAS BI 19 40 02/07/02 01/23/02 PURC 1.630 25,000,000.00 24,983,020.83 
01/24/02 01/23/02 1.634 $16,797 9 ala] =24;,983;,:02:0'.:83 

39111 UNITED STATES TREAS BI 1:9 40 03/07/02 01/23/02 PURC 1.635 .10,000,000.00 9,980,470.83 
01/24/02 01/23/02 1.638 SoBe) rays peel Ly) = 9,980, 470:..83 

39112 UNITED STATES TREAS BI alES) 40 03/14/02 01/23/02 PURC 1.635 14,000,000.00 13,968,208.33 
01/24/02 01/23/02 1.639 = Sil SiO.) Gi =13,, 968, 208.33 

39113 UNITED STATES TREAS BI a9 40 02/21/02 01/25/02 PURC 1.640 ‘18,000,000.00 17,977,860...00 
01/25/02 (01/25/02 1.642 =22;, 24.0) 10,0 =, 977, 86 0..00 

39114 UNITED STATES TREAS BI 19 40 03/14/02 01/25/02 PURC 1.640 12,000,000.00 - 11, 973,760.00 
01/25/02 01/25/02 1.644 -26,240.00 = 973), SOO 

39115 BNY INT (9415.60) 19 99 04/30/02 01/02/02 PURC 5.550 25,000,000.00 25,000,000.00 
01/28/02 01/02/02 D050 -25,000,000.00 
99 01/02/02 SALE 5.550 -25,000,000.00 -25,000,000.00 = 9774 5,160 
01/28/02 01/02/02 5299.0 29:00:39), 425:160 

39116 BNY (2696.64) 19 99 04/30/02 01/17/02 PURC 5.550 25,000,000.00 25,000,000.00 
01/28/02 01/17/02 5.950 -25,000,000.00 
99 01/17/02 SALE 5.550 -25,000,000.00 -25,000,000.00 -2,696.64 
01/28/02 01/17/02 Dr D0 25,002,696. 64 

39117 UNITED STATES TREAS BI ALY) 40 02/28/02 01/31/02 PURC 1.665 50,000,000.00 49,935,250.00 
01/31/02 01/31/02 1.667 -64,750.00 =4'9,,,935;,:250,. 00 

39118 UNITED STATES TREAS BI LY) 40 02/28/02 01/31/02 PURC 1.665 50,000,000.00 49,935,250.00 
01/31/02 01/31/02 1.667 —=64 7,719 0-20.0 =4'9,,935, 250200 


39119 UNITED STATES TREAS BI ig 40 02/28/02 01/31/02 PURC 1.665 50,000,000.00 49,935,250.00 
01/31/02 01/31/02 1.667 -64,750.00 =4'9), S357 250 R00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


391.33 


39134 


89135 


39136 


39137) 


39138 


DESCRIPTION/POOL# 


MEMO 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


STATES 


(99.24) 
(99.24) 
(9)9)-2/4:) 


(99.24) 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


Br 


Col Te Ye /- CLONUGN “Tey. OF SAN 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

1:9 40 

ABS) 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

Any) 40 

19 45 

40 

19 87 

40 
19 89 
40 

tg 40 

19 87 

ALY, 89 

159 45 

40 


FRAN CLS Co 


DANIEL DALY A ie a Ora aa AA] 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
01/01/02 TO 01/31/02 RUN: 02/02/02 00:04:12 
SETTLEMENT DATE BASIS 

19 FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
04/18/02 01/31/02 PURC 1.650 5,000,000.00 4,982, 394017 
01/31/02 01/31/02 1.656 =1'7,, 649.83 —4,, 982,394. 17 
08/01/02 01/31/02 PURG 1...785.~ 30,000,000. 00. 29; 729,275.00 
01/31/02 01/31/02 1... 801 =210, 725.00 =29, 7129,,279...00 
03/28/02 01/31/02 PURC 1.640 14,000,000.00 13,964,284.00 
01/31702. 01/31/02 1.644 =39;,716::00 =13, 964, 284.00 
03/28/02 01/31/02 PURC 1.640 12,000,000.00 11, 969,386.99 
01/31/02 01/31/02 1.644 =3.0;,613), 01 +11 9697386. 99 
03/28/02 01/31/02 PURC 1.640 10,000,000.00 9,974,489.00 
017312/02 01/31/02 1.644 =297,0 G1 .00 =9',974,489'.:00 
03/28/02 01/31/02 PURC 1.640 4,000,000.00 37/989; 195.56 
01/31/02 01/31/02 1.644 -10,204.44 =3', 989, 1993916 
03/28/02 01/31/02 PURC 1.640 3,000,000.00 2,992, 34.60.67 
OL/31L/027 01/31/02 1.644 -7, 653.33 =2,992.,346:.67 
03/28/02 01/31/02 PURC 1.640 2,000,000.00 1 994, 8 O7 18 
01/31/02 01/31/02 1.644 =5,, 1027.22 =O 4 OOF ae 
03/28/02 01/31/02 PURC 1.640 2,000,000.00 hi, 9.914897. 78 
01/31/02 01/31/02 1.644 $5,102.22 =", 994,897.78 
03/28/02 01/31/02 PURC 1.640 2,000,000.00 1 ,,994,897.78 
01/31/02 01/31/02 1.644 [Oy OZ. 22 =1 7994), 890 278 
03728702 01/31/02 PURC. 1.640 1,000,000.00 997,448.88 
01731/02 01/31/02 1.644 Opole eZ -997,448.88 
01/31/04 01/31/02 PURC 3.000 20,000,000.00 19,990,367.00 
01/31/02 02/31 702 83025 =97633..00 =1'9;, 990,367 200 
01/31/02 SALE 3.000 -20,000,000.00 -19, 990,367.00 =3),, 383.200 
01/31/02 01/31/02 3025 9,633.00 £9; 9937, 750500 
01/31/04 01/31/02 PURC 3.000 20,000,000.00 19,990,400.00 
01/31/02 00731702 85/025 -9, 600.00 -19,990,400.00 
01/31/02 SALE 3.000 -20,000,000.00 -19,990,400.00 =3,, 390,400 
01/31/02 01/31/02 31.025 9,600.00 197.9937, 75 000 
01/31/04 01/31/02 PURC 3.000 20,000,000.00 19,992,200.00 
01/31/02 01/31/02 35,020 -7,800.00 =1:9)7, 992), 2007500 
01/31/02 SALE 3.000 -20,000,000.00 -19,992,200.00 =, 00000. 
01/31/02 01/31/02 3.020 7,800.00 19), 993, 790300 
01/31/04 01/31/02 PURC 3.000 25,000,000.00 24,933,593.75 
01/32/02 01/31/02 3.138 -66,406.25 =24;, 9837, 093-715 
01/31/04 01/31/02 PURC 3.000 25,000,000.00 24,933,593.75 
01/31/02 0173102 3138 =66, 406.25 =2/4) 9337, 593q 75 
01/31/04 01/31/02 PURC 3.000 25,000,000.00 24,933,593.75 
01'/32:/02 01/31/02 3.138 -66,406.25 +245, 9838), 503 cH 5 
01/31/04 01/31/02 PURC 3.000 25,000,000.00 24,937,500.00 
01/31/02 01/31/02 Shin 1G S}0) -62,500.00 =2/4), 937, 50000 
01/31/02 SALE 3.000 -25,000,000.00 -24, 937,500.00 =23),437- 50 
01/31/02 01/31/02 Sil 62,500.00 24), 960), 937 250 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/POOL# 
MEMO 


INVSMT 
NO. 


39139 T NOTE 


M 


BANK 
CASH 


19 


Celt Vor /2CrOuUGN= Tey: OF SAN FRANCIS 
Reve DANIEL DALY ahal oy ter ropes) oc 
DETAIL TRANSACTION REPORT - FIXED INCOME 
01/01/02 TO 01/31/02 
SETTLEMENT DATE BASIS 
19 FUNDS 
BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
40 01/31/04 01/31/02 PURC 3.000 20,000,000.00 
02/01/02 01/31/02 S025 
40 01/31/02 SALE 3.000 -20,000,000.00 
02/01/02 01/31/02 3,025 


C20 
448 7 


BOOK VALUE 
PREM / (DISC) 


19,990,400.00 
-9,600.00 
-19,990,400.00 
9,600.00 


PAGE: 5 

RUN: 02/02/02 00:04:12 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-19,990, 400.00 
=3,390:.00 
N97 9937, 10.0200 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 2.360 
(> 33) 
SALE 3.390 
ee 8) 
CALL 3.244 
( 1) 
MAT 4.111 
(ee) 
ACR 6.504 


PAR VALUE 


661,000,000.00 
-365000000.00 
=15),,0007.00 0'.:00 


-368000000.00 


Calor iY t//CaOnU Ned. OnE SAN BE ReAGN CLS C20 
MR. DAN TE GL DALY 4%5-5 54-44 8 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
OV/7.01702: “TO. 01731 /02 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 


659; /33;,020-18) -1,.266,,9579'.82 


=364953783..93 446,216.07 =554,,,098°. 6% 

-14, 988,750.00 115.250...00 =1207 287250 

-364401827.10 = 1, 034, 422:..90 
7102, 937.50 =702, 937.90 


PAGE: 6 
RUN: 02/02/02 00:04:12 


(GAIN) / 
LOSS SETTLEMENT 


=69:9)133;,, 020% 18 
=418:8; 9169.20) S65, 59377801). 7/4 
=10 7290.00) 15,120, 187)-50 


367,838,077.10 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


38833 PUBLIC TIME (COLL) 


Cee De Yo /, CeOouagNe TY OF s 
Rais DANIEL DALY 
DETAIL TRANSACTION REPORT 


AN FRANCIS 
A AD = “Of Oe 


FIXED INCOME 


M 


01/01/02 TO 01/31/02 
SETTLEMENT DATE BASIS 
FUND: 858 AIRPORT C/P 98C 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
19 41 01/01/02 01/01/02 MAT 3.390 -1,000,000.00 
02/01/02 01/01/02 3.2390 


ome) 
448 7 
PAGE: i) 
RUN: 02/02/02 00:04:13 
BOOK VALUE (INTEREST) (GAIN) /LOSS 
PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


-1,000,000.00 
1,000,094.17 





ate 


o_o 





oN 


matt, 





Cea 







* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD PAR VALUE 
MAT 3.390 -1,000,000.00 


Ohl Lye /2C OeURN Gy ORE: SAN FRANCISCO 
Mikes. De AGN: eb i De Ay ev Ae Oe ened 4, = AR 4 ai8\e 7] 
DETAIL TRANSACTION REPORT - FIXED INCOME 
OLAOU/02 = TOY 01/31/02 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 


-1,000,000.00 = 9A 17) 


PAGE: 8 
RUN: 02/02/02 00:04:13 


(GAIN) / 
LOSS SETTLEMENT 


1,000,094.17 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 





SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


March 8, 2002 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past eight months, the results 


reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 99,037,636 Earned Interest Yield 
Total Net Earnings $ 84,349,732 Pooled Funds 4.690% 
Average Age of Portfolio 307 Days All Funds 4.416% 


Total cost of the securities on hand on February 28, 2002 was $2,861,100,756 with a market value of 


$2,901,671,085 plus fixed assets accrued earnings of $17,984,907. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
February 28, 2002. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


i: 


2. 
3; 


4. 


Very tyuly oie 
L 
x ae 


Interest received and earnings for the month of February 2002, earned interest yield and end of 
period portfolio balance and yield. 

Recap of amounts invested in each type of investment. 

Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on February 28, 2002. 

General journal detailing purchases, sales, and interest activities during the month of 

February 2002. 





Susan Leal MAR 

Treasurer MAN : 
Enc. SAN FRANCISC 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRA 


Ed Harrington, Controller (w/Enc.) 


Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 


CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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Grr ys / COUN TY <O°F SiN oF REA N-C I-S ClO 
MR DA NGE G D iA i. ¥ 415-554-4487 
PO Ry) te Oulyl One ot a Thies TTC 6 PAGE: 1 
2/01/02 THROUGH 2/28/02 RUN: 03/01/02 09:37:15 
ALL FUNDS 
~------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: ——«-15,452,623.61  .00 00. | N/A 15, 452, 623.61 
TOTAL NET EARNINGS THIS PERIOD: 7,993,099.31 .00 263.67 N/A 7,993,362.98 
AVERAGE DAILY PORTFOLIO BALANCE: 2,860,720, 610.86 00 100,000.00 N/A 2,860,820, 610.86 
EARNED INCOME YIELD THIS PERIOD: 3.642 000 3.437 N/A 3.642 
END OF PERIOD PORTFOLIO BALANCE: 2,861,000,756.05 00 100,000.00 N/A 2,861,100,756.05 
CURRENT AMORTIZED BOOK VALUE: 2,864, 621,464.45 00 100,000.00 N/A 2,864,721,464.45 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 3.408 .000 3.437 N/A 3.408 
WEIGHTED AVERAGE DAYS TO MATURITY: 306.50 00 174.00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 306.50 00 174.00 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 3.642 
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Cale TY / “C#O UNE TY, Ooh SAN ER AVN Gers 7C.'0 


MR. DANIEL DALY Avie ome ome 490 4254s 20a) PAGE: at 
(SIRPT) INVESTMENT EON VE NOT“O RY RUN: 03/02/02 00:04:08 
INVESTMENTS OUTSTANDING AS OF 2/28/02 
MAJOR SORT KEY IS ICC# 
CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 

(Investment Type) 11 TREASURY BILLS 29.96% (C) 12898 -2.430° 995270 863,522,000.00 857,218,060.89 
(Investment Type) 12 TREASURY NOTES 38.44% (C) 4.300 “4,563 99-5251 ~1,108,005,000.00 1,099,703, 676.61 
(Investment Type) 22 FEDERAL HOME LOAN BANK 873 (C) 4.000 4.026 99.975 25,000,000.00 24,79.93;,,1901..00 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.19%(C) 4.700 4.700 100.000 34,000,000.00 34,000,000.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.87% (C) L975" 25001 983738 257,000,000.00 253 1 Op 446d 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES . 38% (C) 12.926 12957 98:2.457 11,000,000.00 10,830,257 27/8 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 4.03% (C) 1.920 1.942 98.860 116,584,000.00 LT5, 255, 1553290 
(Investment Type) 44 FMC DISCOUNT NOTES 5.64% (C) 22234. 525286 972908 164,770,000.00 N61; 323,593 .21'6 
(Investment Type) 81 COMMERCIAL PAPER DISC 1.74 3G) 1.750 1.773 99.838 50,000,000.00 49, 91.8787 54.00 
(Investment Type) 91 NEGOTIABLE C.D.'S 8.883% (C) 4.138 4.138 100.000 254,000,000.00 254,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 3.390  -32390 1005000 100,000.00 100,000.00 
ASSETS FIXED 3.084 °3.363 99.207° 2,883,981, 000300 ~*2,/861,100, 756.05 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Coie Yoo) 1 COFUPNF LAY 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
09/10/01 03/07/02 
UNITED STATES TREAS 
09/10/01 03/07/02 
UNITED STATES TREAS 
01/23/02 03/07/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
09/13/01 03/14/02 
UNITED STATES TREAS 
01/23/02 03/14/02 
UNITED STATES TREAS 
01/25/02 03/14/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
UNITED STATES TREAS 
01/31/02 03/28/02 
dues pialal 
02/28/02 
T= Basia 
02/28/02 
OB ae]: 
02/28/02 
TsBarlel 
02/28/02 03/28/02 
UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/04/01 04/04/02 
UNITED STATES TREAS 
10/19/01 04/11/02 


03/28/02 
03/28/02 


03/28/02 


BILLS 


BILLS 


BILLS 


DANTEL 


OF 
DALY 


SAN 
4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795JJ1 19 
40 

912795JJ1 19 
45 

912795JJI1 19 
40 

912795JK8 19 
87 

912795J0K8 1k9 
87 

912795J0K8 19 
87 

912795J0K8 149 
40 

912795JK8 19 
40 

912795JM4 19 
40 

912795 JM4 19 
40 

912795 JM4 19 
40 

912795 M4 159 
40 

912795 JM4 19 
40 

912795 JM4 19 
40 

912795 JM4 19 
40 

912795 M4 19 
40 

912795 M4 19 
40 

912795 JM4 dig) 
40 

912795 M4 19 
40 

912795 7M4 19 
40 

912795JM4 19 
87 

912795JN2 19 
40 

912795IN2 aE 
40 

912795JP7 19 
40 


CPN RATE 
YTM TR 
31290 
3.1740 
3°. 1200 
3.1689 
1; 6350 
16382 
3°.1200 
3 Ale010 
31200 
3.7.00 
Se 2/00 
3.15700 
E6350 
16387 
1.6400 
1.6436 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
1.6400 
1.6442 
L300 
P1323 
eS OO 
Li S23 
17300 
P7323 
1.7300 

11534412259 
PPaljojo)0) 
2 lHBE) 
2.0990 
Pap ALTA) 
2.1200 
2.1419 


ER AON- CL Ss. G20 
io — 0 2 4. — 45.458 7 
PAR/ SHARES MARKET VALUE 
BOOK MARKET PRICE 


10,000,000.00 
9,845,486.11 
12,000,000.00 
11,814,880.00 
10,000,000.00 
9,980,470.83 
1,000,000.00 
984,226.67 
5,000,000.00 
47 O21, 138.533 
4,000,000.00 
37,936, 906.67 
14,000,000.00 
13,968, 208.33 
12,000,000.00 
11.7:973;,,-760...00 
14,000,000.00 
13,964,284.00 
12,000,000.00 
Iie, 969;3'8'6:.99 
10,000,000.00 
9,974,489.00 
4,000,000.00 
37 98'9),;7.95:.. 5:6 
3,000,000.00 
2, 992,346.67 
2,000,000.00 
1,994,897.78 
2,000,000.00 
1,994,897.78 
2,000,000.00 
HOA ROTTS 
1,000,000.00 
997,448.88 
50,000,000.00 
497-9325 122522 
50,000,000.00 
4959325: 722),.22 
50,000,000.00 
49), 93.2%), T2222 
50,000,000.00 
49,560,069.44 
22,000,000.00 
215, 1607 SLO La: 
28,000,000.00 
CA SSA SEATS Ts) 
5,000,000.00 
4,948,766.67 


97-9967 8;7:9;.,00 
99.96875000000 
11579'9.6;7'25.0'00 
99.96875000000 
9799'6:,/8:75:..00 
99.96875000000 
99'9)773571 5:00 
99.93750000000 
4,996,875.00 
99.93750000000 
3,997 ;500'.:010 
99.93750000000 
137-991,;250%00 
99.93750000000 
11,:992,,90000 
99.93750000000 
13:, 982,500.00 
99.87500000000 
11,.989;,000'..00 
99.87500000000 
9,987,500.00 
99.87500000000 
37995 ;,:01010".. 00 
99.87500000000 
27 9:916):2'5 01,00 
99.87500000000 
1,997,500.00 
99.87500000000 
199%, 500/300 
99.87500000000 
1-997 500'.00 
99.87500000000 
99:87, 750).-00 
99.87500000000 
49°, 93'7-,900:..00 
99.87500000000 
49, 937,500.00 
99.87500000000 
49), 937500700 
99.87500000000 
49,9377, 500:..00 
99.87500000000 
2157 9'69),62 51.00 
99.84375000000 
277956290200 
99.84375000000 
4,990), 625). 010 
99.81250000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
14:9, 305:. 5.6 
SUNGARD 
178,880.00 
SUNGARD 
16,804.17 
SUNGARD 
14,646.66 
SUNGARD 

TS p233-.3'4 
SUNGARD 
58,586.66 
SUNGARD 
23,525.84 
SUNGARD 
197, 1438238 
SUNGARD 
18, 4:95:..79 
SUNGARD 
15),2853'..17 
SUNGARD 
137 20M .0'5 
SUNGARD 
5,284.44 
SUNGARD 
3779163533 
SUNGARD 
2,642.22 
SUNGARD 

2 O42 22 
SUNGARD 
2042822 
SUNGARD 

1 S208 2 
SUNGARD 

27 402..78 
SUNGARD 
2,402.78 
SUNGARD 
2,402.78 
SUNGARD 

15 7 Pale e 
SUNGARD 
194,907.78 
SUNGARD 
248,064.44 
SUNGARD 
3195 oul 
SUNGARD 


03/02/02 


PAGE: 1 
00:04:26 


UNREALIZED GAIN 
UNREALIZED LOSS 


21083..33 
2,490.00 
-400.00 

501-567 
27 003.-33 


2, 0016.67 


=A 8A] 
=3:93'.33 
= 21 Dial 9 
= 2410-6 
-200.05 
-80.00 
-60.00 
-40.00 
-40.00 
-40.00 


-20.00 
27319: 00 


2781 S00 
27 39.00 
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(RPTMKT) 


INVEST 
NUMBER 


> TP Pp 


> 


DESCRIPTION 


M 


GL Yo/, CO) uUcNeTeyY 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
10/19/01 04/11/02 
UNITED STATES TREAS 
01/31/02 04/18/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/20/01 04/25/02 
UNITED STATES TREAS 
11/07/01 05/02/02 
UNITED STATES TREAS 
11/08/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
01/08/02 07/05/02 
UNITED STATES TREAS 
01/09/02 07/05/02 
UNITED STATES TREAS 
02/11/02 07/11/02 
UNITED STATES TREAS 
02/11/02 07/11/02 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


DANTEL 


OF 


DALY 


SAN 
4 


FRANCISCO 


TROP Oo 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/02 


CUSIP 


912795IP7 
912795TP7 
91279 57P 71 
912795 5P7 
912795JP7 
912795305 
912795JR3 
912795IR3 
912795IR3 
912795JR3 
912795JR3 
912795JR3 
912795IR3 
912795JIR3 
912795J0R3 
912795381 
9125795779 
GIL2ATISILS 
912795JT9 
912795JT9 
912795KQ3 
912795KQ3 
912795KR1 


912795KR1 


BANK 
BROK 


19 
40 
19 
40 
19 
40 
19 
40 
nay) 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
aL 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
ny) 
40 
19 
40 
ir) 
40 
19 
40 
Ab9 
40 
as) 
40 
19 
40 


CPN RATE 
YTM TR 
2.1200 
2.1419 
2.1200 
2.1419 
224200 
2.1419 
2.21200 
22b419 
2.1200 
2.1419 
1.6500 
1.6558 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.8100 
1.8262 
1.7900 
1.8063 
1.7700 
R805 
1. 7:00 
1.7898 
1.7700 
1.7629 
1%. 1500 
Theos 
1.7200 
1k. 1347 
1.7400 
ie ST) 
1.7400 
Vo OT 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
7,000,000.00 
6,,928;,.273:. 33 
6,000,000.00 
5, 938,520.00 
6,000,000.00 
5; 938, 520... 00 
12,000,000.00 
11,877,040.00 
14,000,000.00 
13,896) 946.67 
5,000,000.00 
4,982, 394..17 
8, 7327,000...00 
8, 658, 971..37 
93,000.00 
92,222.21 
175,000.00 
173, 53'6,..42 
8,000,000.00 
17,.93:3 0933.33 
6,000,000.00 
5,949,820.00 
1,000,000.00 
991,636. 67 
2,000,000.00 
17983), 273:.33 
5,000,000.00 
4,958), 183533 
4,000,000.00 
3,966,546.67 
40,000,000.00 
39, 646,044.44 
25,000,000.00 
24 hy, KOS 89) 
2,522,000.00 
2,900,052.30 
2,522,000.00 
2,500,000.00 
478,000.00 
473,892.50 
5,000,000.00 
4) QO, «1 SIO. cla. 
12,000,000.00 
11,898,520.00 
3,000,000.00 
2 9187, 29.0:..00 
2,000,000.00 
1,985,500.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 
6, 986,875.00 
99.81250000000 
5,988; 750/200 
99.81250000000 
5, 988,750... 00 
99.81250000000 
11,977,500.00 
99.81250000000 
13, 973,750.00 
99.81250000000 
4,989,062.50 
99.78125000000 
8,707, 44 1..25 
99.71875000000 
92,738.44 
99.71875000000 
174,507.82 
99.71875000000 
17,9917, 50.0'..0:0 
99.71875000000 
5,983,125). 010 
99.71875000000 
997, L870 
99.71875000000 
1, 99.4,,.3119;<.00 
99.71875000000 
4),-9:8'5i,,93'7.. 50 
99.71875000000 
3;, 988., 750). 00 
99.71875000000 
39,875,000.00 
99.68750000000 
24,914,062.50 
99.65625000000 
2, 0U3,, 33:0)..63 
99.65625000000 
2), 94°3\,,3'3:0;.63 
99.65625000000 
476,356.88 
99.65625000000 
4,968,750.00 
99.37500000000 
11,925, 000. 00 
99.37500000000 
2, 981, 250500 
99.37500000000 
1,987,500.00 
99.37500000000 


RUN: 


03/02/02 


PAGE: 2 
00:04:26 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
54,825.96 
SUNGARD 
46,993.33 
SUNGARD 
AG), 993.33 
SUNGARD 
93;, 98'6:..6:7 
SUNGARD 
LOS Oodle 1: 
SUNGARD 
6,645.83 
SUNGARD 

A 28.36 
SUNGARD 
503). 97 
SUNGARD 
947.57 
SUNGARD 
437 347.78 
SUNGARD 
32,488.33 
SUNGARD 
Bp Aa ee 
SUNGARD 
10,829.45 
SUNGARD 
217, O13 OX 
SUNGARD 
21,658.89 
SUNGARD 
229),,2'66:. 67 
SUNGARD 
140,465.28 
SUNGARD 
13), 3916. 82 
SUNGARD 
13,423). 73 
SUNGARD 
2750627 
SUNGARD 
12, 1638:..8:9 
SUNGARD 
29,240.00 
SUNGARD 
2,610.00 
SUNGARD 
1,740.00 
SUNGARD 


UNREALIZED LOSS 


Sip Or. Lek 
3, 23:6)..67 
3,236. 67 
6, 473.33 
Tope 22 
62.50 

1, 188%. 52 
12.66 
231582 
1,088.89 
816.67 
3iGraed 
DIZ Le 
680.56 


544.44 


= Seely e sit 
-166.67 
=1k3}. 409 
= 9370 
Ales 8:9 
-625.00 


=2), 116 0),00 
390.00 


260.00 


i as ee 
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Cet Tt Ye7/ 2CZOsU Ne wy OF SAN HeRaA Na Cer eSh.C 70 
MR. DANIEL DA LY ALS — oom Arad AsO] 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39147 UNITED STATES TREAS BILLS 912795KR1 19 904 1.7400 2,000,000.00 1,987, 500.00 
02/11/02 07/11/02 40 O00" 1.7527 1,985,500.00 99.37500000000 
39148 UNITED STATES TREAS BILLS 912795KR1 19 903 1.7400 2,000,000.00 1,987; 500.00 
02/11/02 07/11/02 40 O00 1.7527 1,985,500.00 99.37500000000 
39121 UNITED STATES TREAS BILLS 912795KU4 19 858 1.7850 30,000,000.00 29,775,000.00 
01/31/02 08/01/02 40 000 1.8013 29,729,275.00 99.25000000000 
39143 UNITED STATES TREAS BILLS 912795KV2 9 100 1.7950 50,000,000.00 497,593; 750700 
02/11/02 08/08/02 40 OOO 4.8104 49,556,236.11 99.18750000000 
39144 UNITED STATES TREAS BILLS 912795KV2 19 9931 1.7950 32,000,000.00 31,740,000.00 
02/11/02 08/08/02 40 000 1.8111 31, 715,991.11  99°18750000000 
39149 UNITED STATES TREAS BILLS 912795KV2 19 924. 4.7900 2,000,000.00 1,983,750..00 
02/12/02 08/08/02 40 000 1.8059 1,982,398.33 99.18750000000 
39150 UNITED STATES TREAS BILLS 912795KV2 19 879" 1.7900 2,000,000.00 1,983; 7/90. 00 
02/12/02 08/08/02 40 000 1.8059 1,982,398.33 99.18750000000 
39151 UNITED STATES TREAS BILLS 9127 95KV2 19 803 1.7900 1,000,000.00 991, 875.00 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99:.187-50000000 
39152 UNITED STATES TREAS BILLS 912795KV2 ue) 805 1.7900 1,000,000.00 G91, 38:75 10.0 
02/12/02 08/08/02 40 000 1.8059 991,299.17 99: 1847'50000000 
39153 UNITED STATES TREAS BILLS 912795KV2 19 859° 1.7900 1,000,000.00 991, 875...00 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.18750000000 
39154 UNITED STATES TREAS BILLS 9127 99SKV2 19 905 1.7900 1,000,000.00 991, 875.00 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.18750000000 
39155 UNITED STATES TREAS BILLS 912795KV2 19 930 1.7900 1,000,000.00 991), 87 5x00 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.18750000000 
39156 UNITED STATES TREAS BILLS 912795KV2 19 9906 1.7900 1,000,000.00 GON; 875 100 
02/12/02 08/08/02 40 000 1.8059 991,199.17 ~-99.18750000000 
39157 UNITED STATES TREAS BILLS 912795KV2 19 100 1.7900 4,000,000.00 3796/7500. 00 
02/12/02 08/08/02 40 000 1.8059 3,964,796.67 99.18750000000 
39158 UNITED STATES TREAS BILLS 912795KV2 aS 900 1.7900 8,000,000.00 7, 935,000.00 
02/12/02 08/08/02 40 000 1.8059 7,929,593.32 99.18750000000 
39159 UNITED STATES TREAS BILLS 912795KVv2 19 100 1.7950 25,000,000.00 24, 1965,875..00 
02/13/02 08/08/02 40 000 1.7905 24,783,055.56 99.18750000000 
39160 T Bali 912795KWO 19 100 1.7900 50,000,000.00 49,578,125.00 
02/20/02 08/15/02 40 000 1.8058 49,562,444.44 99.15625000000 
39161 T Bird 912795KxX8 1.9 100 1.8100 50,000,000.00 49,562,500.00 
02/21/02 08/22/02 40 000 1.8267 49,542,472.22 99.12500000000 
S962" TP Ball 912795Kx8 19 100 1.8300 50,000,000.00 49,562; 500..00 
02/26/02 08/22/02 87 000 1.8466 49,550,125.00 99.12500000000 
SUBTOTAL (Investment Type) 11 TREASURY BILLS 29.64% (M) 1.8578 863,522,000.00 859,933,330.64 
2.4305 857,218,060.89 99.58441500000 
35724 T NOTE (99.16) 9128272S0 1S il 36216250 10,000,000.00 10,081,250.00 
04/30/97 04/30/02 50 000 6.7526 9,946,600.00 100.8125000000 
38374 T NOTE (99.16) 9128272Y7 119 100 6.2500 25,000,000.00 25,375,000.00 
06/30/00 06/30/02 87 000 6.5249 24,873,046.88 101.5000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


1,740.00 
SUNGARD 

1 14000 
SUNGARD 
43, 1371.50 
SUNGARD 
44,875.00 
SUNGARD 
28,720.00 
SUNGARD 
1, 690'.56 
SUNGARD 
1,690.56 
SUNGARD 
845.28 
SUNGARD 
845.28 
SUNGARD 
845.28 
SUNGARD 
845.28 
SUNGARD 
845.28 
SUNGARD 
845.28 
SUNGARD 
37 38a ad 
SUNGARD 
6, 162.22 
SUNGARD 
19, 722.22 
SUNGARD 
22,379.00 
SUNGARD 
207 Aad al 
SUNGARD 
7, 629%00 
SUNGARD 


221,443.37 
SUNGARD 
2585, 971/90 
SUNGARD 


03/02/02 


PAGE: 3 
00:04:26 


UNREALIZED GAIN 
UNREALIZED LOSS 


260.00 
260.00 


27,981.50 


ili, SOe: led 
Ay del de ele 
=33'8:189 
=33'8'.'8:9 
=1O9e4'5 
S695 
=169'.45 
=169.45 
=169 249 
=169)..45 
Sey al eats) 
= Soo. 54 
= 5) O28 
-6,694.44 


=SSeas 
4,750.00 


442,378.75 
34, 869.3838 


134,650.00 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Gul st Ye/ CO UN? 2: ¥; 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
0373198 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOLE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
1/28/00; 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/25/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOER) (9:94 3)) 
05/23/01 1AL/ 15/03 
NOTE (99.13) 
05/23/01 41/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE! (9:9'5'2)) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 


DANTEL 


OME 
DA LY 


SAN 
4 


FRANCISCO 


1 Oveau Oe 4 = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

91 2B272Y7 rg 
40 

9128272Y7 19 
89 

9128274B5 19 
89 

9128274B5 ile, 
89 

9128274B5 129 
89 

9128274B5 1'9 
89 

912827620 19 
40 

912827620 19 
45 

912827620 19 
87 

912827620 19 
87 

912827620 19 
40 

40 

40 

9128274U3 19 
40 

9128274U3 deg 
87 

9128274U3 i) 
40 

9128274U3 19 
45 

912827403 as) 
87 

9128274U3 ABS) 
40 

9128274U3 19 
87 

9128274U3 1g 
89 

9128274U3 19 
87 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 


CPN RATE 
YTM TR 
6.2500 
6.5249 
6.2500 
6.5249 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
3.8750 
4.2836 
338750 
4.2877 
3.8750 
4.2877 
32.8750 
4.1866 
3: 87-50 
4.1824 
D500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
425533 
4.2500 
4.4261 
4.2500 
4.4142 


PAR/SHARES 
BOOK 

25,000 7,0:0:0:..0.0 
24,873,046.88 
25,000,000.00 
24,873,046.88 
200,000.00 
199,010.00 
8,650,000.00 
8,606, 732.50 
150,000.00 
149,257.50 
1,000,000.00 
995,500.00 
10,000,000.00 
9,922,656.25 
10,000,000.00 
9,921,875.00 
10,000,000.00 
9,921,875.00 
15,000,000.00 
14,912,109. 38 
20,000,000.00 
19,884,375.00 
5,000.00 
47430..25 
15,000,000.00 
14, 368, 359. 38 
20,000,000.00 
19,942,187.50 
50,000,000.00 
49,738,281.25 
25,000,000.00 
24,865, 234.38 
20,000,000.00 
19,892,187.50 
30,000,000.00 
29; 819,531:25 
15,000,000.00 
14,909,765. 63 
15,000,000.00 
14,910, 937.50 
15,000,000.00 
14,903,906.25 
20,000,000.00 
19,859, 375.00 
15,000,000.00 
14, 939,062.50 
25,000,000.00 
24,905,273.44 


48 7 


MARKET VALUE 
MARKET PRICE 
254319; 00000 
101.5000000000 
25, 379, 000.00 
101.5000000000 
206, 937.50 
103.4687500000 
8, 950,046.88 
103.4687500000 
159 203.0,13 
103.4687500000 
1,034, 687.50 
103.4687500000 
10, 184;-375:00 
101.8437500000 
10,184,375.00 
101.8437500000 
10, 1847375010 
101.8437500000 
15721107 962. 50 
101.8437500000 
20; 368,750; 00 
101.8437500000 
95,229... 00 
104.5000000000 
157360, 937-50 
102.4062500000 
20,481,250.00 
102.4062500000 
D1 2037425700 
102.4062500000 
257 COU 7.962.750 
102.4062500000 
20,481,250.00 
102.4062500000 
3:07 7217, 87/5. 00 
102.4062500000 
VD 7S OUR 9 STico0 
102.4062500000 
15,360; 937-50 
102.4062500000 
HS S'607, 937s 50 
102.4062500000 
20,481,250.00 
102.4062500000 
N37 S607 937 250 
102.4062500000 
25, 601,562.50 
102.4062500000 


RUN: 


03702702 


PAGE: 4 


00:04:26 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


258,977.90 
SUNGARD 
258 p97 9.0 
SUNGARD 
47993041 
SUNGARD 
198,664.84 
SUNGARD 

3, 445.05 
SUNGARD 
22, 967.08 
SUNGARD 
64; 220252 
SUNGARD 
645 2216.52 
SUNGARD 
64,226.52 
SUNGARD 
Ny. 339578 
SUNGARD 
128,453.04 
SUNGARD 
alae 
SUNGARD 
186; O72 27 
SUNGARD 
248,895.03 
SUNGARD 
622523) sou) 
SUNGARD 
Sues RO 18 
SUNGARD 
248,895.03 
SUNGARD 
37/3, 342594 
SUNGARD 
186,67 Ls27 
SUNGARD 
VEG; Gi 127 
SUNGARD 
L816; 67 La27 
SUNGARD 
2487.89.03 
SUNGARD 
186, Gn Wa 27, 
SUNGARD 
Si dae 7/8 
SUNGARD 


DOM, IOS a2 
SOL ISS a2 
TAT NO) 
343, 3174538 
5, 945363 
397 187.30 
ZG AB sats 
2627-5005 010 
262,500.00 
364, 453212 
484,375.00 
TIS eS 
I927 ST Ske 
539,062.50 
464,843.75 
736; 32812 
589,062.50 
S027 Sa SiS 
Ay Le AO 
450,000.00 
457, 031-25 
621,875.00 
421,875.00 


696,289.06 
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(RPTMKT ) 


INVEST 
NUMBER 


Car Lh Y¥o7/4C1O7U WN VE GY. OF SAN FUR AUN Gof 5S UC.0 


MR. DANIEL DALY AT oo d= 4 dis ie] 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: S 
RUN: 03/02/02 00:04:26 
INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 
DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
NOTE (99.17) 912827761 Lg 100 3.0000 25,000,000.00 25,062,500.00 187,500.00 187,250.00 
1/30/01 A / 30,03 45 000 3.2597 24,875,250.00 100.2500000000 SUNGARD 
NOTE (99.17) 9128277G1 19 100 3.0000 25,000,000.00 25,062,500.00 UBT ,000'00 18:97:50, 0:0 
1/30/10" a. 1/3.0//'03 40 000 3.2650 24,872,750.00 100.2500000000 SUNGARD 
NOTE (99.19) 9128277G1 19 100 3.0000 25,000,000.00 25,062,500.00 187, 5001.00 LIL, 750;40:0 
UE/30701 A4 /30/03 87 000 3.2274 24,890,750.00 100.2500000000 SUNGARD 
NOTE (99.16) 9128277G1 Auy) 100 3.0000 25,000,000.00 25,062,500.00 187,500.00 194,500.00 
11/30/01 11/30/03 87 000 3.2749 24,868,000.00 100.2500000000 SUNGARD 
NOTE (99.18) 912827761 19 100 3.0000 25,000,000.00 25 0162;,,500,00 187 500.00 175 ,.90.0:.:00 
V1/30708 21/307038 89 OOO: £23 42352 24,887,000.00 100.2500000000 SUNGARD 
NOTE (99.28) 9128277H9 19 THOOs 23.425 010 15,000,000.00 15,089,062 .50 80,801.10 12 ARG 25.0. 
P2/312/01. 27 345/03 40 000 «3.73302 14,976,900.00 100.5937500000 SUNGARD 
NOTE (99.28) 9128277H9 19 100° +3:.2900 15,000,000.00 15.089 062.50 80,801.10 P12 162250 
12/31/01 12/31/03 45 000 3.3302 14,976,900.00 100.5937500000 SUNGARD 
NOTE (99.28) 9128277H9 19 100 3.2500 15,000,000.00 M5089 70162 750 80,801.10 VEZ 762 S50 
12/31/01 12/31/03 89 000 3.3302 14,976,900.00 100.5937500000 SUNGARD 
NOTE (99.24) 9128277K2 19 100 3.0000 25,000,000.00 25,000,000.00 60,082.87 66,406.25 
01/31/02 01/31/04 40 000 3.1381 24, 933,593.75 100.0000000000 SUNGARD 
NOTE (99.24) 9128277K2 19 100 3.0000 25,000,000.00 25,000,000.00 60,082.87 66,406.25 
01/31/02 01/31/04 87 O00 321381 24, 933,593.75 100.0000000000 SUNGARD 
NOTE (99.24) 9128277K2 19 1 3.0000 25,000,000.00 25,000,000.00 60,082.87 66,406.25 
01/31/02 01/31/04 89 000. 8.1388 24, 933,593.75 100.0000000000 SUNGARD 
NOTE (99.22) 9128275A6 129 100 4.7500 15,000,000.00 1:9 /,.901,,,3162'-50 21 POD O29 SD0) 78 325 
02/16/99 02/15/04 74 000 4.8246 14,950,781.25 .103.3437500000 SUNGARD 
NOTE (99.12) 9128275A6 19 100 4.7500 15,000,000.00 157, 901,962.50 ZOO LO 5957, 31250 
02/16/99 02/15/04 74 000 4.8925 14,906,250.00 103.3437500000 SUNGARD 
NOTE (95.27) 9128275A6 19 100 4.7500 15,000,000.00 IS S01 f5162;50 ZU ROS DeZO 127 S48 iS 
08/15/00 02/15/04 40 000 6.0915 14,374,218.75 103.3437500000 SUNGARD 
NOTE (95.27) 9128275A6 19 100 4.7500 15,000,000.00 157908 7562250 21 pOSo aZ5 1 M27) 23:48 Sal's 
08/15/00 02/15/04 45 000 6.0915 14 72374,218.75 —103'43413'7'500.000 SUNGARD 
NOTE (95.27) 9128275A6 19 100 4.7500 15,000,000.00 15, 9017,562:50 2p DIO 25 1 277 343-19 
08/15/00 02/15/04 89 000 6.0915 14,374,218.75 103.3437500000 SUNGARD 
NOTE (95.18) 9128275A6 1:9 100 4.7500 15,000,000.00 LOpo Od 7562250 27 fO9S S25 1 LOO S325 
08/15/00 02/15/04 40 000 6.1845 14 33/2 032325 . 1103 3437500000 SUNGARD 
NOTE. (99-511) 9128275A6 139 100 4.7500 30,000,000.00 31/003), 125 200 550450 1, 204 687 750 
02/16/01 02/15/04 40 000 4.9941 29,798,437.50 103.3437500000 SUNGARD 
NOTE (99.26) 9128275A6 19 100 4.7500 18,000,000.00 18,601,875...00 33,066.30 638,437.50 
02/23/01 02/15/04 40 000 4.8236 17,963,437.50 103.3437500000 SUNGARD 
NOTE (100.21) 9128275A6 19 100 4.7500 10,000,000.00 1033.47 3:75%00 18, 37OLL7. 291, 875-00 
03/29/01 02/15/04 87 000 4.5147 10,062,500.00 103.3437500000 SUNGARD 
NOTE (100.22) 9128275A6 ay) 100 4.7500 10,000,000.00 10)-334;,.3'75:..00 1B (Sil Onsale 265,625.00 
04/16/01 02/15/04 89 000 4.4868 10,068,750.00 103.3437500000 SUNGARD 
NOTE (100.20) 912827506 ak) 100 4.7500 10,000,000.00 10, 334,375.00 Loy SHO, 275,000.00 
04/16/01 02/15/04 87 000 4.5222 10,059,375.00 103.3437500000 SUNGARD 
NOTE (100.12) 9128275A6 19 100 4.7500 25,000,000.00 25), 839), 93150 45,925.41 146,093.75 
04/17/01 02/15/04 40 000 4.6109 25,089,843.75 103.3437500000 SUNGARD 
NOTE (100.14) 9128275A6 59 100 4.7500 25,000,000.00 25), 839,93 250 45), 225 74 124, GOS. 37 
05/01/01 02/15/04 89 O00 4. 57/58 Zo, ti, S263, 10S 58437500000 SUNGARD 
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Crile T = y 1/2. Cl0 UeN Als Oise: SAN ERAN Cf S'-C Oo 
MR. DANIEL DALY 4 oa on 5 ae = Adon] 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38806 T NOTE (100.14) 9128275A6 19 100 4.7500 25,000,000.00 25039793 1250 
05/01/01 02/15/04 45 000 4.5848 25, 105,468-75 103:..3437500000 
38807 T NOTE (100.14) 9128275A6 19 100 4.7500 25,000,000.00 29,335), 98'T..00 
05/01/01 02/15/04 40 000 4.5818 25,107,421.88 103.3437500000 
39166 T NOTE 9128277M8 19 100 3.0000 25,000,000.00 24,976,562.50 
02/28/02 02/29/04 45 000 3.0406 24,980,468.75 99.90625000000 
39167 T NOTE 9128277M8 19 100 3.0000 25,000,000.00 24,976; 562.50 
02/28/02 02/29/04 87 000 3.0406 24,980,468.75 99.90625000000 
37949 T NOTE (99.17) 9128275F5 Lg 100 5.2500 20,000,000.00 20,887,500.00 
11/15/99 05/15/04 45 000 5.8824 19,506,250.00 104.4375000000 
38273 T NOTE (99.22) 9128275F5 abe) 100 5.2500 10,000,000.00 10,443,750.00 
05/10/00 05/15/04 45 000 6.7885 9,467,187.50 104.4375000000 
38274 T NOTE (99522) 9128275F5 19 100 5.2500 10,000,000.00 10, 443,750.00 
05/10/00 05/15/04 87 OOO 6. 7931 9,465,625.00 104.4375000000 
38275 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10, 443,750.00 
05/10/00 05/15/04 89 000 6.7885 9,467,187.50 104.4375000000 
38276 T NOTE (99.22) 9128275F5 19 100° De2'500 20,000,000.00 20,887,500.00 
05/10/00 05/15/04 40 000 6.7885 18,934,375.00 104.4375000000 
38810 T NOTE (101.30) 9128275F5 19 100 5.2500 50,000,000.00 52,218 ,750'200 
05/02/01 05/15/04 40 000 4.5642 50,960,937.50 104.4375000000 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 39.01% (M) 4.3003 1108005000.00 1131952412.51 
4.5629 1099703676.61 102.1613090000 
38842 FEDERAL HOME LOAN BANK 3133MFJIL3 19 100 4.0000 25,000,000.00 2571327 :002 90 
06/05/01 06/05/02 40 000 4.0258 24,993,750.00 100.5312500000 
SUBTOTAL (Investment Type) 22 FEDERAL HOME LOA 87% (M) 4.0000 25,000,000.00 25), 132,012). 50 
4.0258 24,.993;,750:00 100).5312500000 
38844 FEDERAL NATL MTG ASSN 31359MJF1 19 100 4.7000 20,000,000.00 20,125,000.00 
06/05/01 05/23/03 45 000 4.7000 20,000,000.00 100.6250000000 
38845 FEDERAL NATL MTG ASSN 31359MJF1 Ae, 100 4.7000 14,000,000.00 14,087,500.00 
06/05/01 05/23/03 45 000 4.7000 14,000,000.00 100.6250000000 
SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.183 (M) 4.7000 34,000,000.00 34,212,500.00 
4.7000 34,000,000.00 100.6250000000 
39079 FEDERAL NATL MTG ASSN DISC N 313589UM3 1K9 928) 1277/00 5,000,000.00 4,995, 381.94 
12/06/01 03/20/02 40 OOO: 1.7798 4,974,433.33 99.90763888889 
38998 FEDERAL NATL MTG ASSN DISC N 313589VC4 19 100 2.2000 20,000,000.00 19,966,944.44 
10/04/01 04/04/02 45 000 2.2247 LOR Al; Soo o6e 9988847 22220222 
38975 FNMA DISCOUNT NOTES 31358 9VK6 19 99038" 253800 11,000,000.00 NO; OW BOM Grs9 
09/25/01 04/11/02 40 000 2.4116 10,856,010.00 99.80069444444 


RUN: 


03/02/02 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


45, 925541 
SUNGARD 
AID FO Ss el: 
SUNGARD 
2,038.04 
SUNGARD 
2 0387.04 
SUNGARD 
307,458.56 
SUNGARD 
153, 729.28 
SUNGARD 
153,729.28 
SUNGARD 
LESF 729218 
SUNGARD 
307,458.56 
SUNGARD 
768,646.41 
SUNGARD 


238,888.89 
SUNGARD 


255,888.89 
SUNGARD 
LG, 2222 
SUNGARD 


20,895.84 
SUNGARD 
180,888.89 
SUNGARD 
114 L888 
SUNGARD 


UNREALIZED LOSS 


130, 468% 75 


128;,915:...62 


=31, 90 6..29 


=3 7.906.295 
1,381, 2505100 


976, 562.50 
978125500 
917 67, 91627300 
17: 953), 25010 


1,297 7 BLE 50 


32,256,548.40 
= 71 8d 200 


125,000.00 


87,500.00 
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(RPTMKT) 


INVEST 
NUMBER 


A 


A 


eee 


SUBTOTAL (Investment Type) 


39028 


39076 


SUBTOTAL (Investment Type) 


39099 
39029 
38991 
38992 
39081 
39037 
39038 
39039 


39082 


DESCRIPTION 
PURCHASE MATURITY 


FEDERAL NATL MTG ASSN 
12/04/01 05/23/02 
FEDERAL NATL MTG ASSN 
12/10/01 05/30/02 
FEDERAL NATL MTG ASSN 
12/10/01 06/06/02 
FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN 
12/03701. 07/16/02 
FEDERAL NATL MTG ASSN 
10/03/01 07/25/02 
FEDERAL NATL MTG ASSN 
12/13/01-11/29/02 


FEDL FARM CRED BK CONS 
11/06/01 08/14/02 
FEDL FARM CRED BK CONS 
12/04/01 09/20/02 


42 


FEDL HOME LOAN BK CONS 
12/28/01 03/20/02 
FEDL HOME LOAN BK CONS 
11/06/01 03/27/02 
FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
FEDL HOME LOAN BK CONS 
12/06/01 04/03/02 
FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
FEDL HOME LOAN BK CONS 
12/06/01 04/10/02 


Cal You ICs OSU SNL WY 


MR 


DATE 


DISC 


DISC 


FARM 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


. DANTIE 


L 


OF 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 


4 


FRAN © Is € 0 


ie) Deo 44 


INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


313589XD0 


313589XL2 


313589XT5 


313589255 


313589255 


313589ZK2 


313589ZU0 


313589R39 


41 FNMA DISCOUNT NO 


313313B80 


313313651 


CREDIT DISC 


313385UM6 


313385UU8 


313385U2Z7 


313385U27 


313385VB9 


313385VJ2 


313385VJ2 


313385VJd2 


313385VJ2 


BANK 
BROK 


8.80% (M) 


19 
40 
19 


19 
40 
LY) 
40 


a 


100 
000 
100 
000 


CPN RATE 
YTM TR 
1.8100 
La B/Zi516 
1. F500 
1.7647 
1. 7900 
1.8060 
2.3100 
22.3032 
2.3100 
2.3932 
1.8500 
1.8716 
2.2000 
2.2404 
2.0000 
2.0398 


1s Ov 47 


1.9100 
1. 93:89 
1.9300 
1.9605 
1.9264 
195616 


1.7200 
1.7268 
1.9200 
1.9345 
2.2600 
2.2858 
2.2600 
2.23:98 
1.7800 
1.7904 
1.7900 
1.8038 
1.9.00 
1.8038 
7/900 
1.8038 
1.7800 
Vo YO 


PAR/ SHARES 
BOOK 
16,000,000.00 
15,863,244.44 
35,000,000.00 
34,709,062.50 
50,000,000.00 
49,557,472.22 
10,400,000.00 
10,209,142.67 
9,600,000.00 
9,423,824.00 
35,000,000.00 
34, 599,312.50 
40,000,000.00 
39,278, 888 ..89 
25,000,000.00 
24,512,500.00 
257,000,000.00 
293; 1917 446540 


2,000,000.00 
1, 970,182 78 
9,000,000.00 
8,860,075.00 
11,000,000.00 
10;,:83'0, 2257.78 


7,584,000.00 
yp DOA AZO ou 
4,000,000.00 
3;,969),920:..00 
10,000,000.00 
9,887,000.00 
5,000,000.00 
4,943,500.00 
4,000,000.00 
3,976, 662.22 
4,000,000.00 
SP NSS yas 10) 
10,000,000.00 
9,923, 4270.18 
11,000,000.00 
NO POLS AiO oi6 
4,000,000.00 
3 IIS7 206 US 


48 7 


MARKET VALUE 

MARKET PRICE 
197935707 5.296 
O9 SO 9422222222 
34,845,125.00 
99.55750000000 
49,761,541.67 
$'9'..52308333333 
10, 330,065.78 
IIESZTS SOS ooS6 

9,535, 445.33 
99...3279555955596 
34,762,913.89 
99: S22611 11 
39,711,244.44 
G9 s27 817111 
24,625,000.00 
98.50000000000 
255,446,814.44 
99.39564800000 


1,983,400.00 
99.17000000000 
8,906,112 50 
98.95680555556 
10), 88,95;512..'50 
98.99556800000 


IGSTTPO396 36 
99.90816666667 
37 COA IIBE33 
997: 87433333333 
979819), ONG: (67, 
99.85016666667 
A, 992), 308133 
99.85016666667 
3;,:9.93,,,620..100 
99.84050000000 
3779:9'2;-2'6'6s.677 
99.80666666667 
9,980, 666.67 
99.80666666667 
LOST sisve SiS) 
99.80666666667 
3 A258 5.51) 
99.80666666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
69,986.67 
SUNGARD 
137,812 5.0 
SUNGARD 
201.375 00 
SUNGARD 
100,100.00 
SUNGARD 
92,400.00 
SUNGARD 
158,297 22718 
SUNGARD 

364, 222222 
SUNGARD 
10:8:,'333'.33 
SUNGARD 


12), 202. 27:8 
SUNGARD 
AL 94.50 
SUNGARD 


22,827.84 
SUNGARD 
247-033538 
SUNGARD 
937 D38R89 
SUNGARD 
46,769.44 
SUNGARD 
16/,iSd al 
SUNGARD 
225,673% 314 
SUNGARD 
516,:683.33 
SUNGARD 
62, 354,166 
SUNGARD 
16, Cua 
SUNGARD 


03/02/02 


PAGE: 7 
00:04:26 


UNREALIZED GAIN 
UNREALIZED LOSS 


1,844.45 
S000 
2,694:.45 
20,823.11 
19,221.83 
9, 329)01 
68, 133:.33 
4,166.67 


=p 1907200 


1,014.44 


-80.05 
520.00 


4,477.78 
2,238.89 
146.67 
222523 
599n DO 
Gulla: 


VAT = HB 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
39080 FEDL HOME LOAN BK CONS 
12/06/01 05/02/02 
39040 FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
39041 FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
38996 FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
39030 FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
39031 FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
39021 FEDL HOME LOAN BK CONS 
11/01/01 10/04/02 
SUBTOTAL (Investment Type) 43 
38758 FEDL HOME LN MTG CORP 
03/27/01 03/15/02 
38786 FEDL HOME LN MTG CORP 
04/09/01 03/15/02 
38993 FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
38994 FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
39023 FEDL HOME LN MTG CORP 
11/01/01 08/30/02 
39016 FEDL HOME LN MTG CORP 
10/31/01 09/27/02 
39017 FEDL HOME LN MTG CORP 
10/31/01 09/27/02 
39018 FEDL HOME LN MTG CORP 
10/31/01 10/23/02 
39092 FEDL HOME LN MTG CORP 
T2VAB/ OW 1/15/02 
SUBTOTAL (Investment Type) 44 
39140 MORGAN STANLEY C/P 
02/07/02 03/12/02 
39141 MORGAN STANLEY C/P 
02/07/02 03/12/02 
39142 MORGAN STANLEY C/P 


02/07/02 03/12/02 


Cc 
MR 


FEDE 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FMC 


Toe Yee Cn OnU aN Way 
: DANIEL 


OF 
DALY 


SAN 


4 


FRANCISCO 


Loe =o /.oF ae ad 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
313385WG7 19 879 
40 000 
313385YEO 19 887 
40 000 
313385YEO 19 804 
40 000 
313385B39 19 100 
40 000 
313385659 19 100 
40 000 
313385H74 19 100 
40 000 
313385531 19 100 
40 000 
RAL HOME LOA 4.003 (M) 
N 313397UG4 19 7622 
40 000 
N 313397UG4 19 920 
40 000 
N 313397D65 HO 805 
40 000 
N 313397D65 19 9901 
40 000 
N 313397D81 ae) 100 
40 000 
N 313397H46 19 100 
40 000 
N 313397H46 19 100 
45 000 
N 313397L66 19 100 
45 000 
N 313397P54 19 100 
87 000 
DISCOUNT NOT 5.62% (M) 
61745BCC9 189 100 
74 000 
61745BCC9 19 9903 
74 000 
61745BCC9 159 858 
74 000 


CPN RATE 
YTM TR 
1.7900 
1.8032 
1s 1900 
1.8100 
1.7900 
1.8100 
222200 
2.2631 
1.9400 
1. 9938 
1.9400 
W974 
2.0400 
20797 
1995 
1.9422 


4.2200 
4.4022 
4.0500 
4 204 
2.2200 
2.2660 
2.2200 
2.2660 
1.9900 
2.0238 
2.0000 
20375 
2.0300 
2.0686 
2.0500 
2.0925 
1.9700 
2.0070 
2.2344 
2.2863 


115.00 
deal 28 
1.7500 
SY) 
I o0.0 
U5 FY2Z9) 


PAR/SHARES 
BOOK 
2,000,000.00 
1, 985,381.67 
6,000,000.00 
57933; 770.00 
15,000,000.00 
14,834,425.00 
10,000,000.00 
9,809,450.00 
10,000,000.00 
9, 828,,633...33 
11,000,000.00 
10,805,568..89 
3,000,000.00 
2, 942,710.00 
116,584,000.00 
11942597 15 5i..9.0 


13,000,000.00 
12,4627 0:67.22 

2,000,000.00 

1, 923,500.00 
20,000,000.00 
97,5947 233433 
10,000,000.00 

OF PO, LNG ...67, 

5,000,000.00 

4,916,530.56 
30,000,000.00 
29,448, 333.33 
25,000,000.00 
24,933,381 .94 
10,270,000.00 
10, 0'61,,219:..4'6 
49,500,000.00 
4875877 LoL 525 
164,770,000.00 
G17 3237793314116 


6,000,000.00 
5799.0), 265.50 
19,000,000.00 
1:8), 969,172.00 
25,000,000.00 
247, 999), 439. 50 


487 


MARKET VALUE 
MARKET PRICE 
17. 993i; 92.22 
99.69861111111 
5, 968,320.00 
99.47200000000 
14, 920,800.00 
99.47200000000 
9, 9197052278 
99..19052777778 
9, 8957116. 67 
98.95116666667 
10,878, 945.00 
98.89950000000 
2,966, 365::.00 
98..87883333333 
176,029, 658.70 
99.52451300000 


12; 9917-2031. 33 
9993233333333 

1,998, 646.67 
9993233333333 
19,814,000.00 
99.07000000000 

9,907,000.00 
99.07000000000 

47952 ,983.233 
99.05966666667 
29,674,500.00 
98.91500000000 
24,728,750.00 
98.91500000000 
10,144,774.47 
98.78066666667 
48,784,188.75 
98.55391666667 
162,996, 046.55 
98 .92337600000 


SAMO era os) 
995 9'4622222222 
879897, W82 522 
99.94622222222 
24, 986,555.56 
99.94622222222 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
8,452.78 
SUNGARD 
34,010.00 
SUNGARD 
85,025.00 
SUNGARD 
917.2667 67 
SUNGARD 

oly 972.22 
SUNGARD 
68,169.44 
SUNGARD 
20,400.00 
SUNGARD 


DiG;, 9982314 
SUNGARD 
713,350.00 
SUNGARD 
L837 OO. 6i 
SUNGARD 

91 ,.883\..33 
SUNGARD 
33), 166766 
SUNGARD 
201,666.67 
SUNGARD 
IO), Si 6489 
SUNGARD 

LO 163 US 
SUNGARD 
211-282. 50 
SUNGARD 


6,489.67 
SUNGARD 
20,552.00 
SUNGARD 
27 ,O4a0 Gu 
SUNGARD 


03/02/02 
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UNREALIZED GAIN 
UNREALIZED LOSS 


ee 
540.00 

1, 350).,00 

U8, 33'612 

4 ol del 

5 20667 
372299...00 


=80)5 05 


LZ osu el 
171 916;. 6 
36,000.00 
18,000.00 
37286211 
24,500.00 
24779167 


12, 79.1 186 


-14,245.00 


13 3%,7104)./0'8 
+14), 2:45.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/28/02 
MAJOR SORT KEY IS ICC# 


GD Yo / CO) UieNe Te Y. OF 
MR. DANTEL DALY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 

SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 1.72% (M) 
38812 BK AMER C.D. 06050EXU4 19 100 
05/04/01 03/12/02 40 000 
38814 BK AMER C.D. O06050EXV2 19 100 
05/07/01 05/01/02 40 000 
38820 BK AMER C.D. O6050EYA7 1:9 100 
05/09/01 05/06/02 40 000 
38813 BK AMER C.D. O06050EXT7 19 100 
05/04/01 05/07/02 40 000 
38815 BK AMER C.D. 06050EXWO 19 100 
05/07/01 05/29/02 40 000 
38911 BK AMER C.D. O06050EYM1 19 50 
07/02/01 07/01/02 40 000 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 8.79%(M) 
38942 PUBLIC TIME DEPOSIT 1,9 9901 
08/21/01 08/21/02 60 000 

SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE . 00% (M) 


GRAND TOTAL 


CPN RATE 
YTM TR 


1 ./ 5,00 
29 


4.2000 
4.2000 
4.1000 
4.1000 
4.0800 
4.0800 
4.2700 
4.2700 
4.1000 
4.1000 
3.8000 
3.8000 
ALS 
4.1379 


3.3900 


3.3900 
3.3900 


3.0840 
3.3634 


PAR/ SHARES 
BOOK 


50,000,000.00 
49,918,875.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
254,000,000.00 
254,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2883981000.00 
2861100756.05 


48 7 


MARKET VALUE 
MARKET PRICE 


A497, 973, UAT. 
99.94622200000 


50,039,789 .29 
100.0795785792 
D0, 1916; 671. 13 
100. 3933422532 
44,185,406.07 
100.4213774351 
205,292,394 .10 
100.4627082237 
50; 289, 103:..45 
100.5702069073 
NOW OG), 412724 
100.6741224100 
2997, 009; 1316.29 
100.3959590000 


99,149.42 
99.14941666667 
99,149.42 
99.14941700000 


2901671084.66 
100.6133910000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


I, 19538335338 
SUNGARD 
1,696,944.44 
SUNGARD 
17416, 053)..33 
SUNGARD 
17785, 097.22 
SUNGARD 
1,696,944.44 
SUNGARD 
255,444.44 
SUNGARD 


565.00 
SUNGARD 


03/02/02 
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UNREALIZED GAIN 
UNREALIZED LOSS 


B97 1 BO29 
1967 67 sle3 
185,406.07 
2317, 394).11 
28'57-103:.45 


67,412.24 





34,380,096.13 
= 59; 607.46 
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DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
T Bait 
T Ball 
Te Bat 
T Bad i 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 


BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


Git Y 7.6 OU NT yY. 


MisRiare 


92795 TDL 
912795351 
912795JJI1 
912795JK8 
912795JK8 
912795JK8 
912795JK8 
912795JK8 
912795 IM4 
912795JM4 
912795JM4 
912795 JM4 
912795JM4 
912795JM4 
912795IM4 
912795 IM4 
912795 JM4 
912795 IM4 
912795 JM4 
9127955M4 
912795JM4 
912795JN2 
912795JIN2 
912795J5P7 
912795JP7 
9V27950R7 
9R2T95TR7 
IT 27S TB 
912795 TP7 
912795305 
912795JIR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JR3 
912795JS1 
9127.95 5TL.9 
GT A195 TL9 
912795JIT9 
912795JT9 
912795KQ3 
912795KQ3 
912795KR1 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF Ss 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) 
03/07/02 
03/07/02 
03/07/02 
03/14/02 
03/14/02 
03/14/02 
03/14/02 
03/14/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
03/28/02 
04/04/02 
04/04/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/18/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
05/02/02 
05/09/02 
05/09/02 
05/09/02 
05/09/02 
07/05/02 
07/05/02 
07/11/02 


DATE 
09/10/01 
09/10/01 
ON7F23:/02 
09/13/01 
09/13/01 
09/13/01 
01/23/02 
01/25/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
02173 1E/02 
01/31/02 
01/31/02 
02/28/02 
02/28/02 
02/28/02 
02/28/02 
10/04/01 
10/04/01 
10/19/01 
10/19/01 
10/19/01 
HOYOS £0 
10/19/01 
10/19/01 
01/31/02 
11/20/01 
11A20//0a 
If 20/00 
AG/20//01 
11/20/01 
He /20//04. 
11/20/01 
11/20/01 
11/20/01 
11/07/01 
11/08/01 
11/13/01 
LAG /3)/ 0a 
A/S 0 
01/08/02 
01/09/02 
02/11/02 


448 7 


98.455 
98.457 
99.805 
98.423 
98.423 
98.423 
99.773 
99.781 
99.745 
99.745 
99.745 
99.745 
99.745 
99.745 
99.745 
99.745 
99.745 
99.865 
99.865 
99.865 
99.120 
98.911 
98.911 
98.975 
98.975 
98.975 
98.975 
98.975 
98.975 
99.647 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
99.164 
99.115 
99.095 
99.130 
99.128 
99.141 
99.135 
99.154 
99.275 


AN BOR A Nee LL Sue oO 
Awl ono. 4 
INVENTORY 
2/28/02 
CUPN TRDNG 
PURP RATE YIELD 
0000 73..525" 3.41774 
COO VS.120 «35.69 
OOO." 1.5635. =1...638 
000°"3.120)- 3)..170 
OOC® “3.1207 3.21710 
O00 33.120) 3.1810 
000% 1.635 ~ 1.639 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
000 1.640 1.644 
OOO 1.730) 1.732 
OOO" 2.730) “1.732 
OOO: 1.730) ~L.732 
000 2.730) 11.413 
VOOR AS one 27 159 
OOO; 26155 2422179 
000 2.120 2.142 
000° 2.1205 ~2..14'2 
O00. 2.120) ~2.,142 
000 2.120: 2.442 
OOO) 2.120) 22.142 
DOOM 2 E202) 25. 1k42 
0007 1.650) 9 1.656 
OOOF 1.9305. 1.946 
000: (W.9380) 1.946 
000 1.930> .1-..94'6 
000; 1.930 1.946 
000) 1.930 1.946 
OCO 1.980 15.946 
000 1.930 1.946 
000 1.930 1.946 
OOO, Wo930t 15.9416 
000 1.810 1.826 
000 1.790 1.806 
GOOP slesTcHOF 1521816 
OOF 72702 —1s.. 71910 
OOOF UAisOr AG5768 
OOOF 28 KS OF 157165 
OCOP Sei20F Hash 
OOO” SR 40F- 1/58 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
12,000,000.00 
10,000,000.00 
1,000,000.00 
5,000,000.00 
4,000,000.00 
14,000,000.00 
12,000,000.00 
14,000,000.00 
12,000,000.00 
10,000,000.00 
4,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50, 00.0;000'00 
22,000,000.00 
28,000,000.00 
5,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
12,000,000.00 
14,000,000.00 
5,000,000.00 
8,732,000.00 
93,000.00 
175,000.00 
8,000,000.00 
6,000,000.00 
1,000,000.00 
2,000,000.00 
5,000,000.00 
4,000,000.00 
40,000,000.00 
25,000,000.00 
2,522,000.00 
2,522,000.00 
478,000.00 
5,000,000.00 
12,000,000.00 
3,000,000.00 


03/02/02 


PAGE: 1 
00:04:08 
BOOK VALUE 


9,845,486.11 
11,814,880.00 
9),-98:0), 470188 
984,226.67 
4°,.921,.133'..33 
3)7.9'3'6;, 9016.67 
13;,,968;,,208'.33 
P9735 16000 
13,964,284.00 
11, 269,386.99 
9,974,489.00 
37 989 IS256 
2, 992, 3:46.61 
1,994,897.78 
1,994,897.78 
1. 9'9'4;,,895717.78 
997,448.88 
49,932 ,.722)..22 
49), 932i, T2222 
4°9),. 9327, 227,22 
49,560,069.44 
21),, FOO}, S16: 
27,694,947.78 
4,948,766.67 
6,928), 2735433 
5, 93'87,920)00 
349387, 02000 
11,877,040.00 
13, 856;,:5:416;. 67 
4y,,.982,,.394717 
sipllore keys) ada SNy) 
SPA aeas Za 
TSW ay SV OES C72 

13, 233),10 98538 
5,949,820.00 
991,636.67 
1983 1 2IS2S8 
4, 958),-U83.33 
3,966,546.67 
39,646,044.44 
247 TS LCS 189 
2,500,052.30 
2,500,000.00 
471137,.892,.50 

Ay, 95167 Siena. 
11,898,520.00 
QB 20.00 
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(SIRPT) 


INVSMT 


fo a 


NO. 


3:91:53 
39154 
39155 
39156 
39157 
39158 
39159 
39160 
39161 
39162 


SUBTOTAL 


fe a a 


35724 
38374 
38375 
38376 
36594 
36595 
36596 
36597 
38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38828 
38829 
38830 
38831 


DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
T Bill 
TE Bad 
T Bid 


(Investment Type) 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


BHAxAnAH AAA AHA AA AA AAAAAAAHN 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


(99.16) 
(9:9. 16) 
(99.16) 
(99.16) 
(99.16) 
(99:16) 
(9'9'..16) 
(99.16) 
(997) 
(919.774) 
(9:9:-2]1) 
(S9.AB 5) 
(99.4135) 
(88.20) 
(95.26) 
(99°23) 
(99.16) 
(99.15) 
(9:95) 
(99.13) 
(99..13) 
(99.13) 
(99.12) 


GCilTy / C'O-U N Ty. 


MR. 


912795KR1 
912795KR1 
912795KR1 
912795KU4 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
91:27 95KV2 
91 2795KV2 
912795KWO 
912795KX8 
912795KX8 


11 TREASURY BILLS 


9128272S0 
9128272Y7 
9128272Y7 
9128272Y7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY 


NO. 


PURCHASE 
(TICKER) DATE 
07/11/02 02/11/02 
07/11702 302711/02 
07/11/02 02/11/02 
08/01/02 01/31/02 
08/08/02 02/11/02 
08/08/02 02/11/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/13/02 
08/15/02 02/20/02 
08/22/02 02/21/02 
08/22/02 02/26/02 

29. 96% (C) 

04/30/02 04/30/97 
06/30/02 06/30/00 
06/30/02 06/30/00 
06/30/02 06/30/00 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03) 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08/15/03 09/27/94 
11/15/03 11/28/00 
1/15/03) 04/11/01 
Vt / 5/03: 05/15/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
11/15/03 05/23/01 
D/A /O8e0 5/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 


4487 


99.275 
99.098 
99.112 
99,112 
99.120 
99.120 
99.120 
99,120 
99.120 
99.120 
99.120 
99.120 
99.120 
99.120 
99.132 
99.125 
99.085 
99.100 


99.466 
99.492 
99.492 
99.492 
99.505 
99.500 
99*.505 
99.550 
99x22] 
9'9).21'9 
99209 
99.414 
99.422 
88.625 
95%8/'8:9 
99R 71 
99.477 
99.461 
99.461 
99'.398 
99.398 
99.406 
919). 359 


AN FRANCIS CO 

A eo ona 
INVENTORY 
2/28/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
O00: 2.740. 41..753 
000 1.740 1.753 
000° 1:740. 2..753 
OOO 1.785 1.8101 
000: 2.795 (1.877 
000 1.795 1.811 
000 1.790 1.806 
000. 1.790 1.5806 
O00" 22.790" 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 2.790 1.806 
OOOS 1.795. Ale7-9i 
000 1.790 1.806 
O00) 1.810 12827 
000 1.830 1.847 
1.858 2.430 
000 6.625 - 6.753 
000 6.250 6.525 
000 “6.250 "6.525 
000 6.250 6.525 
000 5.500: 5.615 
000 5.500 5.'616 
000 5.500 5.615 
000 5.500 5.604 
000 3.875 4.2894 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.187 
O00 34875 4.1782 
0004 Si7S0 P77 2520 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.509 
O00) 4.250) 145505 
OOO 4.250 4.526 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
2,000,000.00 
2,000,000.00 
30,000,000.00 
50,000,000.00 
32,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
4,000,000.00 
8,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
30,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


03/02/02 


PAGE: 2 
00:04:08 
BOOK VALUE 


1,985,500.00 
1,985,500.00 
1,985,500.00 
29,729,275.00 
49,556, 236.11 
ai, 75,9910 
1,982,398.33 
1,982, 398.33 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
3,964,796.67 
7,929,593. 32 
24,783, 055.56 
49,562,444.44 
49,542,472,.22 
49,550,125.00 


9,946, 600.00 
24,873, 046.88 
24,873, 046.88 
24,873, 046.88 
199,010.00 
8,606, 732.50 
149,257.50 
995,500.00 
9,922,656.25 
9,921,875.00 
9,921,875.00 
14, 912,109.38 
19,884,375.00 
4,431.25 
14,368, 359.38 
19, 942,187.50 
49,738,281.25 
24,865, 234.38 
19,892,187.50 
29,819,531.25 
14,909, 765.63 
14,910, 937.50 
14,903, 906.25 
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(SIRPT) 


INVSMT 
NO. 


I a a a oo a a oo od od 
Ww 
@ 
n= 
~) 
fon 


SUBTOTAL 


A 38842 


SUBTOTAL 


A 38844 


HAAA RA SSAA eA ARPA AAA AHA A AEA AEB AA AAA A AAA AA 


DESCRIPTION 
NOTE (99.10) 
NOTE (99.20) 
NOTE (99.20) 


NOTE (99.17) 
NOTE (99.17) 
NOTE (99.19) 
NOTE (99.16) 
NOTE (99.18) 


NOTE (99.28) 
NOTE (99.28) 
NOTE (99.28) 
NOTE (99.24) 
NOTE (99.24) 
NOTE (99.24) 
NOTE (99.22) 
NOTE (99.12) 
NOTE (95.27) 
NOTE (95.27) 
NOTE (95.27) 
NOTE (95.18) 
NOTE (99.11) 
NOTE (99.26) 
NOTE (100.21) 
NOTE (100.22) 
NOTE (100.20) 
NOTE (100.12) 
NOTE (100.14) 
NOTE (100.14) 
NOTE (100.14) 
NOTE 

NOTE 

NOTE (99.17) 
NOTE (99.22) 
NOTE (99.22) 
NOTE (99.22) 
NOTE (99.22) 
NOTE (101.30) 


(Investment Type) 12 TREASURY NOTES 


FEDERAL HOME LOAN BANK 


(Investment Type) 


FEDERAL NATL MTG ASSN 


Coie Weu/ CoOr Uy Nite Y, 


MR. 


9128274U3 
912827403 
912827403 
912827761 
9128277G1 
9128277G1 
9128277G1 
92827761 
9128277H9 
9128277H9 
9128277H9 
9128277K2 
9128277K2 
9128277K2 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128277M8 
9128277M8 
9128275F5 
GIUZB275E5 
S282 755 
9128275F5 
9128275F5 
9I28275ES 


3133MFJL3 


31359MJF1 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 

IU/L 703 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
11/30/03 11/30/01 
11/30/03 11/30/01 
11/30/03 11/30/01 
14/30/03. 11/30/01 
11/30/03 11/30/01 
12/31/03! 12/31;/01 
12/31/0327 12/31/00 
12/31 703° 12/31/00 
01/31/04 01/31/02 
01/31/04 01/31/02 
01/31/04 01/31/02 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/29/04 02/28/02 
02/29/04 02/28/02 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 

38.44% (C) 


100 06/05/02 06/05/01 


22 FEDERAL HOME LOAN BANK 


87% (C) 


100 05/23/03 06/05/01 


448 7 


99298 
99.594 
99.621 
99.501 
99.491 
99'..563 
99.472 
99.548 
99.846 
99.846 
99.846 
99.734 
99.734 
99.734 
9:9;,..6 72 
99). 315 
95.828 
95.828 
95.828 
95.547 
991.328 
997. 1:97 
100.625 
100.688 
100.594 
100.359 
100.445 
100.422 
100.430 
99). 9122 
99;..922 
eli Eers)ilt 
94.672 
94.656 
94...672 
94.672 
1015922 


AN ER. ANCL Si. C0 
Ae O85) (5 24 = 
INVENTORY 
2/28/02 
CUPN TRDNG 
PURP RATE YIELD 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 3.000 3.260 
000 3.000 3.265 
000 3.000 3.227 
O00" 3.000> 3.275 
000 3.000 3.235 
OOO: 3.250 3.330 
O00: 3.250. 3.330 
G00 3.250 3.330 
000, .3,.000° 3.138 
000” 3.000% ~3:..138 
000 3.000 3.138 
000 4.750 4.825 
000 4.750 4.892 
000 .43750 -6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750>- 4.522 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 3.000 3.041 
000 3.000 3.041 
000 5.250 5.882 
000) 5.250) “6.788 
OOO) “S5250) "6,793 
COO! 3:3:250) 6.788 
000 5.250 6.788 
000 5.250 4.564 
4.300) 4.563 
000 4.000 4.026 
4.000 4.026 
000 4.700 4.700 


100.000 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


20,000,000.00 


03/02/02 


PAGE: 3 
00:04:08 
BOOK VALUE 


19,859, 375.00 
14, 939,062.50 
24,905,273.44 
24,875, 250.00 
24,872,750.00 
24,890, 750.00 
24,868,000.00 
24, 887,000.00 
14,976, 900.00 
14,976, 900.00 
14,976, 900.00 
24, 933,593.75 
24, 933,593.75 
24, 933,593.75 
14,950, 781.25 
14,906, 250.00 
14,374,218.75 
14,374,218.75 
14,374,218.75 
14,332,031. 25 
29,798, 437.50 
17, 963, 437.50 
10,062,500.00 
10,068, 750.00 
10,059, 375.00 
25,089,843.75 
25,111, 328.13 
25,105, 468.75 
25,107, 421.88 
24,980,468.75 
24,980, 468.75 
19,506, 250.00 
9,467,187.50 
9,465, 625.00 
9,467,187.50 
18, 934,375.00 
50,960, 937.50 


20,000,000.00 
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INVSMT 
NO. 


A 38845 


SUBTOTAL 


39079 
38998 
38975 
SIOHS 
39089 
39090 
38978 
38979 
39074 
38995 
39091 


a oe de oa od a od od 


SUBTOTAL 


A 39028 
A 39076 


SUBTOTAL 


39099 
39029 
38991 
38992 
39081 
39037 
39038 
39039 
39082 
39080 
39040 
39041 
38996 
39030 
39031 
39021 


0 a 


SUBTOTAL 


A 38758 


DESCRIPTION 


FEDERAL NATL MTG ASSN 


(Investment Type) 


23 FEDERAL NATIONAL MORTGA 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FNMA DISCOUNT NOTES 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


(Investment Type) 


FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


(Investment Type) 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


GG Th Y¥e/7Cso UN T ¥ 


MR 


31359MJF1 


31358 9UM3 
313589VC4 
31358 9VK6 
313589XDO 
313589XL2 
313589XT5 
313589255 
313589ZI5 
313589ZK2 
3135892U0 
313589R39 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


Our S 


DALY 


AN 


FoOR*A NaC? £.1SiiC 0 
4°15: = 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) 


DATE 


100 05/23/03 06/05/01 


928 
100 
9903 
100 
100 
100 
859 
1 
9931 
100 
100 


41 FNMA DISCOUNT NOTES 


CONS D 313313B80 
CONS D 313313G51 


100 
100 


42 FARM CREDIT DISCOUNT 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


43 FEDERAL HOME LOAN DISC 


Cee One Ores Ore 196 Oro OS -Og 


313385UM6 
313385UU8 
313385U27 
313385U27 
3133 85VB9 
313385VJd2 
313385VJ2 
313385VJ2 
313385VJ2 
313385WG7 
313385YEO 
313385YE0O 
313385B39 
313385659 
313385H74 
313389731 


FEDL HOME LN MTG CORP DI 313397UG4 


859 
100 
9906 
9901 
5 
917 
924 
9615 
803 
879 
887 
804 
100 
100 
100 
100 


Pe hO SG) 
03/20/02 12/06/01 
04/04/02 10/04/01 
04/11/02 09/25/01 
05/23/02 12/04/01 
05/30/02 12/10/01 
06/06/02 12/10/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/16/02 12/03/01 
07/25/02 10/03/01 
11/29/02 12/13/01 

8.87% (C) 
08/14/02 11/06/01 
09/20/02 12/04/01 
NO ~38:34(C) 
03/20/02 12/28/01 
03/27/02 11/06/01 
04/01/02 10/03/01 
04/01/02 10/03/01 
04/03/02 12/06/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 12/06/01 
05/02/02 12/06/01 
06/17/02 11/07/01 
06/17/02 11/07/01 
08/09/02 10/04/01 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/04/02 11/01/01 

4.03% (C) 


7622 03/15/02 03/27/01 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


000 


INVENTORY 


Omen 
2/28/02 

CUPN TRDNG 
RATE YIELD 
4.700 4.700 
4.700 4.700 
DO? AL LEnO 
26200-22225 
24.380" 2.412 
P28 LO" W826 
Ie hoOe 1 .s/ioo 
POT IO" 18. 0'6 
2s310- 25353 
2.310 (23353 
1.850 1872 
2.200 2.240 
2.000 2.040 
ie97S 2.001 
190) 1.1939 
1.930) 4.9160 
12920 957 
ee ZOP alee, 
N920! 935 
2:260 — 2.286 
2.260 2.286 
lr T0290 
1.790 1.804 
P90 l8'04 
15790 A804 
S780) ss 7/9: 
17190 L803 
HeT9IO: - 1810 
1790) 418170 
2.220) (272.263 
1940" sd Or4 
1.940 1.975 
2.040 2.080 
LI2007 A942 
4.220 4.402 


448 7 


99.489 
98.888 
98,.:6.9)1 
99.145 
99.169 
GOT S 
98.165 
98 .165 
98.844 
98.1 97 


99.608 
99.248 
98.870 
98.870 
DOAN] 
99.234 
HOO SI4 
99.234 
993382 
99.269 
98.896 
98.896 
98:30:95 
98.286 
98232 
98.090 


95.862 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
20,000,000.00 
11,000,000.00 
16,000,000.00 
35,000,000.00 
50,000,000.00 
10,400,000.00 

9,600,000.00 
35,000,000.00 
40,000,000.00 
25,000,000.00 


2,000,000.00 
9,000,000.00 


7,584,000.00 
4,000,000.00 
10,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 


10,000,000.00 


11,000,000.00 
4,000,000.00 
2,000,000.00 
6,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
11,000,000.00 
3,000,000.00 


13,000,000.00 


PAGE: 4 
03/02/02 00:04:08 
BOOK VALUE 


4,974,433.33 
LOFT, pOO Dice 
10,856,010.00 
15,863,244.44 
34,709,062.50 
AD 01 AT 222 
107.209) 14201 
9,423,824.00 
31490 731 2i.90 
39,278,888.89 
24,512,500.00 


1 GHO PLB 2 518 
8,860,075.00 


1 D4 AZONLaou 
3791697792000 
9,887,000.00 
4,943,500.00 
3 D6 O62 322 
3) 9:69) S745 k0 
9,923,427. 7:8 
10:,)9N'S), 105516 
3797527118 
1; 989, 381.567 
97 933451 1 O00 
14,834,425.00 
9,809,450.00 
9,828, 633.33 
10,805,568.89 
2,942, 120.00 


12,462,067.22 
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SUBTOTAL 


A 39140 
A 39141 
A 39142 


SUBTOTAL 


38812 
38814 
38820 
38813 
38815 
38911 


a a ed 


SUBTOTAL 


A 38942 


SUBTOTAL 


DESCRIPTION 


(Investment Type) 


MORGAN STANLEY C/P 
MORGAN STANLEY C/P 
MORGAN STANLEY C/P 


(Investment Type) 


BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


PUBLIC TIME DEPOSIT 


(Investment Type) 1010 PUBLIC TIME DEPOSIT 


AMER 
AMER 
AMER 
AMER 
AMER 
AMER 


Celle /eCrOnUeNe Ley 


MR. 


313397UG4 
3153397D65 
313397D65 
313397D81 
313397H46 
313397H46 
313397L66 
313397P54 


DANIEL 


DISCOUNT NOTES 


61745BCC9 
61745BCC9 
61745BCC9 


06050EXU4 
06050EXV2 
06050EYA7 
06050EXT7 
06050EXWO 
O6050EYM1 


91 NEGOTIABLE C.D.'S 


100 


9903 
858 


81 COMMERCIAL PAPER DISC 


100 
100 
100 
100 
100 

50 


OF SAN 


FRAN ¢C IS CO 


DALY 0 Sy ai 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 2/28/02 
MAJOR SORT KEY IS ICC# 
MATURITY PURCHASE SAF/ CUPN 
(TICKER) DATE PURP RATE 
03/15/02 04/09/01 000 4.050 
08/28/02 10/03/01 000 2.220 
08/28/02 10/03/01 000 2.220 
08/30/02 11/01/01 000 1.990 
09/27/02 10/31/01 000 2.000 
09/27/02 10/31/01 000 2.030 
10/23/02 10/31/01 000 2.050 
11/15/02 12/13/01. 000 1.970 
5.64% (C) 2.234 
03/12702) 02/07/02 000). “1.750 
03/12/02 02/07/02 000 1.750 
03/12/02 02/07/02 000 1.750 
1.74% (C) Lest-50 
03/12/02 05/04/01 000 4.200 
05/01/02 05/07/01 000 4.100 
05/06/02 05/09/01 000 4.080 
05/07/02 05/04/01 000 4.270 
05/29/02 05/07/01 000 4.100 
07/01/02 07/02/01 000 3.800 
8.88% (C) 4.138 
9901 08/21/02 08/21/01 000 3.390 
- 00% (C) 3.390 
REPORT TOTALS ===== 
ASSETS FIXED 3.084 


4487 


98.134 
OT. 967 
98.2156 


99 83.8 
99.838 
99.838 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
20,000,000.00 
10,000,000.00 

5,000,000.00 
30,000,000.00 
25,000,000.00 
10,270,000.00 
49,500,000.00 


6,000,000.00 
19,000,000.00 
25,000,000.00 


50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


2,883,981,000.00 


03/02/02 


PAGE: 5 
00:04:08 
BOOK VALUE 


1, 923,500.00 
1979947233533 
9, 1977, 1 ea67 
47, 967, 23 0R06 
29,448,333.33 
2479337, 381294 
10,061,219.46 
48,,987, 151.25 


57 9907-265:500 
187, 969, 7200 
24,959), 437.50 


50,000,000.00 
50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
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Cd aXe COUSIN ele OF SAN ERAS NUGet Sacao 
MR. DANTIEL DALY Ae a20) 4K eA Ae Bin? PAGE: 1 
(SIRFT) INVESTMENT INVENTORY RUN: 03/02/02 00:04:08 
INVESTMENTS OUTSTANDING AS OF 2/28/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38942 PUBLIC TIME DEPOSIT 990108/ 21/02 08/21/01 000. 3.390. 34.390 100-000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3.390: 3.390 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSS> ~«C SS SS SSS OS SSS SSS OS SS SS SS SS SS SS SSS TS OS SS SS SS SS SS SS SE SS = 


ASSETS FIXED 3.390 .3.390 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


MEMO 


(88.20) 
(99:22) 
C9:9)91'2)) 
(955i27) 
(955274) 
(95.427) 
(95.18) 
(99.11) 
(99.26) 
FEDL HOME LN MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDERAL NATL MTG 
FEDL HOME LN MTG 
FEDL HOME LN MTG 
FEDL HOME LN MTG 
FEDL HOME LN MTG 


T NOTE. (100.21) 


CORP 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
CORP 
CORP 
CORP 


CORP 


FEDL HOME LN MTG CORP 


FNMA DISCOUNT NOTES 


GC fief Y /1G.0°U Ne Ty 


MR. 
BANK BROK 
CASH DATE 

40 

02/15/02 
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DANTEL 
DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


08/15/03 
03/01/02 
02/15/04 
03/01/02 
02/15/04 
03/01/02 
02/15/04 
03/01/02 
02/15/04 
03/01/02 
02/15/04 
03/01/02 
02/15/04 
03/01/02 
02/15/04 
03/01/02 
02/15/04 
03/01/02 
02/28/02 
03/01/02 
02/22/02 
03/01/02 
02/22/02 
03/01/02 
02/22/02 
03/01/02 
02/22/02 
03/01/02 
02/22/02 
03/01/02 
02/28/02 
03/01/02 
02/28/02 
03/01/02 
02/28/02 
03/01/02 
02/28/02 
03/01/02 
02/15/04 
03/01/02 
02/28/02 
03/01/02 
02/08/02 
03/01/02 


DA 


02/01/0 
SETTLEM 


TRADE/ 
SETTLE 


02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/15/02 
02/28/02 
02/28/02 
02/22/02 
02/22/02 
02/22/02 
02/22/02 
02/22/02 
02/22/02 
02/22/02 
02/22/02 
02/22/02 
02/22/02 
02/28/02 
02/28/02 
02/28/02 
02/28/02 
02/28/02 
02/28/02 
02/28/02 
02/28/02 
02/15/02 
02/15/02 
02/28/02 
02/28/02 
02/08/02 
02/08/02 


OF SAN FoR AN GC Ls €°O 


lie Y¥ Cee arac ars) Ole aaa Vaan one 
FIXED INCOME PAGE: 1 
2 TO 02/28/02 RUN: 03/02/02 00:04:00 
ENT DATE BASIS 
30 FUNDS 
TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
INTR 5.750 = 143,75 
tro20 143.75 
INTR 4.750 =39:6;,,290 00 
4.825 356,250.00 
INTR 4.750 =356, 250.00 
4.892 356,250.00 
INTR 4.750 =35:6,.290'.00 
6.092 356, 250:.,00 
INTR 4.750 =356;,.250..00 
6.092 356, 250:. 00 
INTR 4.750 =356;-250).'00 
6.092 356,250.00 
INTR 4.750 +356, 250'. 00 
6.184 356, 250:.00 
INTR 4.750 =112;, 500). 00 
4.994 712,900.00 
INTR 4.750 -427, 500.00 
4.824 427,500.00 
MAT 4.530 =10, 000,000.00: -=9,.543, 225.00 =4'9'6;, 7 15)..00 
4.747 10,000,000.00 
MAT 4.920 -=2;,,000,,000..00 +1, 922, Wiki .1 -87,888.89 
4.728 2,000,000.00 
MAT 4.520) -=2,,000, 000.00 —=1),,.91:2,, aeasie a =87/\,- 88'S. 8:9 
4.728 2,000,000.00 
MAT 4.920; =2,:000, 000500 =1,.9uk2,, 1h <1 =87/,888 «89 
4.728 2,000,000.00 
MAT 4.520 =2,000,000.00 —-1, 912,111.11 -87,888.89 
4.728 2,000,000.00 
MAT 4.520 -1,000,000.00 =956,,05556 -43,944.44 
4.728 1,000,000.00 
MAT 4.530 =7, 000,000.00 -=6,687!, 25.55 =312,,88'4.4'5 
4.731 7,000,000.00 
MAT 4.530 -8,000,000.00 -7,642,417.77 =S OL FOOL ees 
4.3L 8,000,000.00 
MAT 4.530 -8,000,000.00 -7,642,417.77 S91; 8223 
4°. DS: 8,000,000.00 
MAT 4.530 -3,000,000.00 -2,865,906.69 = 1534.0: 937.3 
ATS 3,000,000.00 
ENTER 42. 7/50 =23)1/,, 900)..00 
4.515 237,900). 00 
MAT 4.310 -2,000,000.00 -1,919,546.67 =810);,453)..33 
4.491 2,000,000.00 
MAT 4.1130): =6,,000),,000),00' -=5,,790,058).38 =Z019),, Saleen 
4.280 6,000, 000.00 
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Cue YC O UNE Y. OF SAN FRANCIS€CO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
02/01/02 TO 02/28/02 RUN: 03/02/02 00:04:00 
SETTLEMENT DATE BASIS 
30 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/(ACCRET) SETTLEMENT 

38797 T NOTE (100.22) 19 02/15/04 02/15/02 INTR 4.750 -237, 500.00 
02/15/02 03/01/02 02/15/02 4.487 237,500.00 

38799 T NOTE (100.20) 19 02/15/04 02/15/02 INTR 4.750 -237,500.00 
02/15/02 03/01/02 02/15/02 4522 237,500.00 

38803 T NOTE (100.12) 19 02/15/04 02/15/02 INTR 4.750 -593,750.00 
02/15/02 03/01/02 02/15/02 4.611 593,750.00 

38805 T NOTE (100.14) 19 02/15/04 02/15/02 INTR 4.750 -593,750.00 
02/15/02 03/01/02 02/15/02 4.576 593,750.00 

38806 T NOTE (100.14) 19 02/15/04 02/15/02 INTR 4.750 -593,750.00 
02/15/02 03/01/02 02/15/02 4.585 593,750.00 

38807 T NOTE (100.14) 19 02/15/04 02/15/02 INTR 4.750 -593,750.00 
02/15/02 03/01/02 02/15/02 4.582 593,750.00 

38808 BK AMER C.D. 19 40 02/12/02 02/12/02 MAT 4.250 -50,000,000.00 -50,000,000.00 -1,694,097.22 
03/01/02 02/12/02 4.250 51,694,097.22 

38809 BK AMER C.D. 19 40 02/26/02 02/26/02 MAT 4.250 -50,000,000.00 -50,000,000.00 -1,776,736.11 
03/01/02 02/26/02 4.250 51,776, 736.11 
38825 T NOTE (99.11) 19 40 11/15/03 02/27/02 SALE 4.250 -20,000,000.00 -19,868,750.00 -244,198.90  -606,250.00 
02/26/02 02/27/02 4.531 131,250.00 20, 719,198.90 
38962 UNITED STATES TREAS BI 19 40 02/14/02 02/13/02 SALE 3.120 -25,000,000.00 -24,659,833.33  -338,000.00 -1,034.67 
02/13/02 02/13/02 3.1163 340,166.67 24, 998,868.00 
38964 UNITED STATES TREAS BI 19 40 02/14/02 02/13/02 SALE 3.120 -25,000,000.00 -24,659,833.33 | -338,000.00 -1,034.78 
02/13/02 02/13/02 3.163 340,166.67 24,998, 868.11 

38967 UNITED STATES TREAS BI 19 87 02/14/02 02/14/02 MAT 3.120 -25,000,000.00 -24,659,833.33  -340,166.67 
03/01/02 02/14/02 3 168 25,000,000.00 

38980 FEDL HOME LN MTG CORP 19 40 02/28/02 02/28/02 MAT 2.320 -4,000,000.00 -3,961,591.12 -38, 408.88 
03/01/02 02/28/02 2.342 4,000,000.00 

38981 FEDL HOME LN MTG CORP 19 40 02/28/02 02/28/02 MAT 2.320 -4,000,000.00 -3,961,591.11 -38, 408.89 
03/01/02 02/28/02 2.342 4, 000,000.00 

38982 FEDL HOME LN MTG CORP 19 40 02/28/02 02/28/02 MAT 2.320 -12,000,000.00 -11,884,773.33 | -115,226.67 
03/01/02 02/28/02 2aeae 12, 000,000.00 

38983 FEDL HOME LN MTG CORP 19 40 02/01/02 02/01/02 MAT 2.340 -19,000,000.00 -18,849,330.00 -150,670.00 
03/01/02 02/01/02 2.359 19,000, 000.00 

38984 FEDL HOME LN MTG CORP 19 40 02/01/02 02/01/02 MAT 2.340 ~-8,000,000.00 -7,936,560.00 -63, 440.00 
03/01/02 02/01/02 2.359 8,000, 000.00 

38985 FEDL HOME LN MTG CORP 19 40 02/01/02 02/01/02 MAT 2.340 -3,000,000.00 -2,976,210.00 -23,790.00 
03/01/02 02/01/02 2.359 3,000,000.00 

39022 FEDL HOME LN MTG CORP 19 40 02/22/02 02/22/02 MAT 2.000 -50,000,000.00 -49,688,888.89 | -311,111.11 
03/01/02 02/22/02 1.995 50, 000,000.00 

39033 FEDL HOME LN MTG CORP 19 40 02/15/02 02/15/02 MAT 1.950 -6,000,000.00 -5,967,175.00 -32,825.00 
03/01/02 02/15/02 1.961 6,000, 000.00 
39036 UNITED STATES TREAS BI 19 40 02/07/02 02/05/02 SALE 1.835 -50,000,000.00 -49,765,527.78  -229,375.00 402.78 

02/11/02 02/05/02 1.844 234,472. 

39104 FEDL HOME LOAN BK CONS 19 40 02/15/02 02/15/02 MAT 1.710 -35,000,000.00 -34,923, 525.00 -76, 475.00 Mac 
03/01/02 02/15/02 ioyta 35,000, 000.00 
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CPE a2. CaO nUe Nr Ww. OLE SAN ERA NC LSC. 0 

MR. DANIEL DieA, Ti AA doe oo 4, — edd BF 7] 
DETAIL TRANSACTION REPORT - FIXED INCOME 

02/01/02 TO 02/28/02 
SETTLEMENT DATE BASIS 
30 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 

19 74 02/07/02 02/07/02 MAT 1.760 -50,000,000.00 -49,924,222.22 
03/01/02 02/07/02 ieee 63 

19 40 02/07/02 02/07/02 MAT 1.630 -25,000,000.00 -24, 983,020.83 
03/01/02 02/07/02 63h 

19 40 02/21/02 02/21/02 MAT 1.640 -18,000,000.00 -17,977,860.00 
03/01/02 02/21/02 1.642 

19 40 02/28/02 02/28/02 MAT 1.665 -50,000,000.00 -49, 935,250.00 
03/01/02 02/28/02 1.667 

19 40 02/28/02 02/28/02 MAT 1665 =50;, 000,:0.00:..00 =49,935, 250.00 
03/01/02 02/28/02 1667 

19 40 02/28/02 02/28/02 MAT i665: —90;,000;,0.00:..00 =-497:935, 250.00 
03/01/02 02/28/02 1.667 

19 74 03/12/02 02/07/02 PURC 1.750 6,000,000.00 5,990; 265. 50 
O2/ 1/02 02/07/02 MTS =977 134/50 

19 74 03/12/02 02/07/02 PURC 1.750 19,000,000.00 18,969,172.00 
02/11/02 02/07/02 L.773 =30,828:. 00 

19 24 03/12/02 02/07/02 PURE 1.750 25,000,000.00 24,959,437.50 
02/11/02 02/07/02 TS, -40,562.50 

aS 40 08/08/02 02/11/02 PURC 1.795 50,000,000.00 49,556, 236.11 
02/11/02 02/11/02 PSE -443,763.89 

Ik9 40 08708/02 02711 /02 PURC 1.795, -32,000,000.00 ~—31, 715,991.11 
02/12/02 02/11/02 1.811 -284,008.89 

19 40 07/11/02 02/11/02 PURC 1.740 3,000,000.00 2,978; 250.00 
02/11/02 02/11/02 ios =21, 750.00 

19 40 07/11/02 02/11/02 PURC 1.740 2,000,000.00 1,985, 500.00 
02/11/02 02/71:1:/02 1.753 -14,500.00 

19 40 07/11/02 02/11/02 PURC 1.740 2,000,000.00 1,985; 5001.00: 
02/11/02 02/11/02 53 =14:,500:-00 

IcQ 40 07/11/02 02/11/02 PURC 1.740 2,000,000.00 1,985,500.00 
02/11/02 02/11/02 53 -14,500.00 

19 40 08/08/02 02/12/02 PURC 1.790 2,000,000.00 1, 98:2, 398.33 
02/11/02 02/12/02 1.806 =17',; 601.67 

9 40 08/08/02 02/12/02 PURC 1.790 2,000,000.00 13, 982;,,3:98' 33 
02/11/02: 02/12/02 1.806 SBT 80 Ole Gi 

ay) 40 08/08/02 02/12/02 PURC 1.790 1,000,000.00 GIDE ASO? 
02/11/02 02/12/02 1.806 =8, 800.83 

19 40 08/08/02 02/12/02 PURC 1.790 1,000,000.00 eer ARS eal) 
02/11/02 02/12/02 1.806 -8,800.83 

19 40 08/08/02 02/12/02 PURC 1.790 1,000,000.00 SOT ale 9 OYeailea) 
02/11/02 02/12/02 1.806 -8,800.83 

19 40 08/08/02 02/12/02 PURC 1.790 1,000,000.00 NEUF ESS) Ly) 
02/11/02 02/12/02 1.806 -8,800.83 

aL) 40 08/08/02 02/12/02 PURC 1.790 1,000,000.00 SUF LESS Sky) 
02/11/02 02/12/02 1.806 -8,800.83 


PAGE: 3 

RUN: 03/02/02 00:04:00 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


SO Hl eG 

50,000,000.00 
SG 797 Oey 

25,000,000.00 
-22,140.00 

18,000,000.00 
=6477, 71.50/20 0 

50,000,000.00 
-64,750.00 

50,000,000.00 
-64,750.00 


50,000,000.00 
=97' 990), 265290 
=18, 9697172500 
-24,959,437.50 
=419), S907 23:6. 10 
=315, Ton 9 Oe 
=2, DUB AZOORO0 
=17 9857500300 
=; 9857500200 
=F 79895007300 
= A982 739883 
= I82 7983s 
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C ist Y¥7/ C.O0U UN TY OF SAN BOR: AN €° i SCO 


MR. DANIEL D Ay LY Ae Eko tow A a Am B15 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
02/01/02 TO 02/28/02 RUN: 03/02/02 00:04:00 
SETTLEMENT DATE BASIS 
30 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

39156 UNITED STATES TREAS BI 19 40 08/08/02 02/12/02 PURC 1.790 1,000,000.00 O91 LOO 
02/11/02 02/12/02 1.806 =8;,.800:.83 =O EO Ore 

39157 UNITED STATES TREAS BI 159 40 08/08/02 02/12/02 PURC 1.790 4,000,000.00 3,964,796.67 
: 02/11/02 02/12/02 1.806 =397 203259 =3;, 964; 796.67 

39158 UNITED STATES TREAS BI ales) 40 08/08/02 02/12/02 PURC 1.790 8,000,000.00 7,929, 593..32 
02/11/02 02/12/02 1.806 -70,406.68 =1 559297, 993'. 3:2 

39159 UNITED STATES TREAS BI 19 40 08/08/02 02/13/02 PURC 1.795 25,000,000.00 24,783,055.56 
02/13/02 02/13/02 er DL -216,944.44 -24,783,055.56 

39160 T Bill 19 40 08/15/02 02/20/02 PURC 1.790 50,000,000.00 49,562,444.44 
02/21/02 02/20/02 1.806 =43)7),,959'.06 -49,562,444.44 

39261 T Budd 19 40 08/22/02 02/21/02 PURC 1.810 50,000,000.00 49,542,472.22 
02/21/02 02/21/02 1827 =A) NOZH 3 LS =49,,942,47/2..22 

39162. Bali: 19 87 08/22/02 02/26/02 PURC 1.830 50,000,000.00 49,550,125.00 
02/26/02 02/26/02 1.847 -449,875.00 +497, 900), 125.00 

39063 °BNY (1200):01) 1k 99 04/30/02 02/25/02 PURC 5.500 25,000,000.00 25,000,000.00 
02/26/02 02/25/02 5.500 -25,000,000.00 
99 02/25/02 SALE 5.500 -25,000,000.00 -25,000,000.00 =1, 200.02 
02/26/02 02/25/02 5.900 2570097, 200/01 

39164 T NOTE 19 40 02/29/04 02/28/02 PURC 3.000 25,000,000.00 24,976,000.00 
02/27/02 02/28/02 3). 050 -24,000.00 -24,976,000.00 
40 02/28/02 SALE 3.000 -25,000,000.00 -24,976,000.00 =271,7, 00 0%:00 
02/27/02 02/28/02 3.050 24,000.00 25,003,500.00 

39165 T NOTE 19 45 02/29/04 02/27/02 PURC 3.000 25,000,000.00 24,978,331.00 
02/27/02 02/28/02 3.045 =21', 669...00 -24,978,331.00 
40 02/28/02 SALE 3.000 -25,000,000.00 -24, 978,331.00 =257, 169500 
02/27/02 02/28/02 3.045 21,669.00 25,003,500.00 

39166 T NOTE 1:9 45 02/29/04 02/28/02 PURC 3.000 25,000,000.00 24,980,468.75 
02/28/02 02/28/02 3.041 EO DSO =2 4,980,468 5 

39167 T NOTE 19 87 02/29/04 02/28/02 PURC 3.000 25,000,000.00 24,980,468.75 
02/28/02 02/28/02 3.041 +9, S31. 20 -24,980,468.75 

39168) T-Bi17 19 40 03/28/02 02/28/02 PURC 1.730 50,000,000.00 49,932,722.22 
02/28/02 02/28/02 SZ =O 20 Te 18 =49,,932,, 122622 

S969 1 -Badid 19 40: 03/28/02 02/28/02 -PURC 1.730 50,000,000.00 49,932, 722.22 
02/28/02 02/28/02 1. 732 =67 7, 200313 = 419), (9327 Me Dyce 

390/02, Basl: Lg 4003/28/02. 02/28/02 PURC 1.730 50,000;000.00 49,932,722.22 
02/28/02 02/28/02 SZ =O) Zid lS =49;, 9327, 122222 

SON tT Ba 11. 19 87 03/28/02 02/28/02 PURC 1.730 50,000,000.00 49,560,069.44 


02/28/02 02/28/02 eA =4'319 7, 930 3516 =4'9, 960,069.44 
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* ACTIVE TRANSACTIONS * 


PAR 


TYPE/ WEIGHTED 


TXN# 


PURC 
( 

SALE 
( 

INTR 
( 

MAT 
( 


30) 


YIELD PAR VALUE 


2.841 663,000,000.00 
3.235 -195000000.00 
De OLS 


2.579 -562000000.00 


Cul Lay 3/630. UR NAT WY, O 


F SAN BUR AN JG ES Cro 
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MR. DANIEL DALY Anis 25 
DETAIL TRANSACTION REPORT -_ FI 
02/01/02 TO 02/28/02 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ 
VALUE BOOK VALUE (DISCOUNT) 


659, 643,835.71 


-193908275.44 


=9981-95'91.8'.6 1. 


=3, 356,164.29 


1,091, 724:..5.6 


XED INCOME 


AMORTIZATION/ 
(ACCRETION) 


(INTEREST) 


= 17 149, 573.290 
=67:3:69, 143'.75 


Zi Oy SHA Le 


PAGE: 5 
RUN: 03/02/02 00:04:00 


LOSS SETTLEMENT 


=659, 643, 835.71 


—662,,091..24.195, 720, 440258 


561,666, 3515.94 


Ay? 


aah 
ae 
=} 
a 
t 
> 
= 
a 
r 
% 
& ee 
ww 
> ~~» 
an He 
= ~ 
. 4 a 
aw oe » 
fot 
os 
= 
ial 
Ot oe 
‘a _ = 
@ nee 
4 
ms " 
Py - 
: 
& t ~~ » 
rs . 
Ee 
' 
: 
2 
. 
‘An 
+4 * 
fe 4 
7 
oe 
a 
i" 
‘ 
i 
‘ 
tes 


Al ar a :< 


ps 


4 + AS 


oe 


noe 


TAC 





CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
: SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





b April 8, 2002 

/ 02 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past nine months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 104,346,144 Earned Interest Yield 
Total Net Earnings $ 92,413,090 Pooled Funds 4.549% 
Average Age of Portfolio 251 Days All Funds 4.280% 


Total cost of the securities on hand on March 31, 2002 was $2,913,716,158 with a market value of 
$2,942,200,803 plus fixed assets accrued earnings of $19,860,288. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
March 31, 2002. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of March 2002, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on March 31, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of 
March 2002. 

7 







NOCTLINACNITS 
poours, DOCUMENTS 
APR ~ @ 77 
FAT i 5 
Su eal ee 
Treasurer SAN FRANCISC 
Enc. PUBLIC LIBAA 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


CT Lay 
R D 


fi COUN TY 
AN DEL D 


POF RR TEE On bei. <0 
3/01/02 THROUGH 


ASSETS 
"5,307, 660.74 
8,071 647. 203.4 61: 
279327, 4534 932.03 
3.243 
2,913,616, 158506 
279177313, 9718.99 
33057 
Zee 1, 


25 oil 


GOV'T SECURITIES 


O SAN 
L 4 1 


F 
NG 

oe A 
ALL FUNDS 


LIABILITIES 


000 


000 


F 
5 


AGN. © ESC 
5.5) 4 4 4 


Tf Esk hb “C4s 
3/31/02 


ASSETS 

Fo: es 447580 
290 92 
100,000.00 

S437 

100,000.00 
100,000.00 

3.437 

143.00 


143.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
04/01/02 07:28:52 
TOTAL 


5, 308; 5085.24 
87076; 559.53 

27 I3Z P2939 32.03 
35243 

2, 9137116, 158 206 
2), GAT PA 3G. 91 89 
3HOD7 

N/A 

N/A 
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COoeT Yar/s Ca OnUiGN RAY. OOF SAN FORVAUN C1 SC 0 
Mapas D AN? i) BOL DALY Al. "oa Goel aes 44 8 7 PAGE: 1 
(SIRPT) TON Von Ssh Men ONT INVENTORY RUN: 04/02/02 00:04:34 
INVESTMENTS OUTSTANDING AS OF 3/31/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 35.023 (C) Le8L7 1.833: 9935. 1027 ,,922, 00000" 1,020,484) 8962 
(Investment Type) 12 TREASURY NOTES 32.44% (C) 4.474 4,755 99.177 953.,005,.00.0/.00 949.7, 1.605%,27 O63:6 
(Investment Type) 22 FEDERAL HOME LOAN BANK . 86% (C) 4.000 4.026 99.975 25,000,000.00 24,993, 750400 
(Investment Type) 23 FEDERAL NATIONAL MORTGAGE ASSN. 1.17%(C) 4.700 4.700 100.000 34,000,000.00 34,000,000.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.54% (C) ie GUS D2. VOD» “D6. 23 252,000,000.00 2487 1837 O12 51.8 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES 37% (C) LeIZOr sl...957) “98457 11,000,000.00 10,830,257 478 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 7.84% (C) P8285 1.840 999: 375 230,000,000.00 228,561,781.66 
(Investment Type) 44 FMC DISCOUNT NOTES 5.04% (C) 25042, 2.082 98.5 409 149,770,000.00 146, 937,966.54 
(Investment Type) 81 COMMERCIAL PAPER DISC LT Lt(E€) TsllOs esis, 99 18 50,000,000.00 49), BOOP 2Z2 G22 
(Investment Type) 91 NEGOTIABLE C.D.'S 7.00% (C) 4.123 4.123 100.000 204,000,000.00 204,000,000.00 


(Investment Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 3.390%. 3.390 100.000 100,000.00 100,000.00 
REPORT TOTALS Se _ _ eo  — — —  — — — —— ——  ——  —— ———— — == ee 
ASSETS FIXED 249195 33.022 99.228 2279316, 397, O00 500 46279137716, 158 206 
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(RPTMKT) 


INVEST 
NUMBER 


MR 
DESCRIPTION 
PURCHASE MATURITY DATE 
UNITED STATES TREAS BILLS 
10/04/01 04/04/02 
Me Balls 
03/18/02 04/04/02 
UNITED STATES TREAS BILLS 
10/19/01 04/11/02 
UNITED STATES TREAS BILLS 
10/19/01 04/11/02 
UNITED STATES TREAS BILLS 
10/19/01 04/11/02 
UNITED STATES TREAS BILLS 
10/19/01 04/11/02 
UNITED STATES TREAS BILLS 
10/19/02. 04/11/02 
UNITED STATES TREAS BILLS 
01/31/02 04/18/02 
T Bades 
03/18/02 04/18/02 
UNITED STATES TREAS BILLS 
11/20/01 04/25/02 
UNITED STATES TREAS BILLS 
11/20/01 04/25/02 
UNITED STATES TREAS BILLS 
V1./20/01. 04/25/02 
UNITED STATES TREAS BILLS 
11/20/01 04/25/02 
UNITED STATES TREAS BILLS 
12/20/01 04/25/02 
UNITED STATES TREAS BILLS 
11/20/01 04/25/02 
UNITED STATES TREAS BILLS 
11/20/01 04/25/02 
UNITED STATES TREAS BILLS 
11/20/01 04/25/02 
UNITED STATES TREAS BILLS 
11/20/01 04/25/02 
TP Baas 
03/18/02 04/25/02 
UNITED STATES TREAS BILLS 


11/07/01 05/02/02 
TeBELG 

03/07/02 05/02/02 
T BELL 

03/07/02 05/02/02 
T Bist 

03/07/02 05/02/02 
P= Baalals 

03/14/02 05/02/02 


Cols Y/EO.U! Netey 


DANTEL 


OLE 
DALY 


SAN 
4 


ERAN GC LS € 0 


Waotes Om. Ay, ae 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795JN2 ale, 
40 

912795JN2 ee) 
40 

G27 9S TPT 19 
40 

912795JP7 19 
40 

912795 TP 7 IES 
40 

STATISTI 7 19 
40 

912795JP7 1g 
40 

912795J05 ES 
40 

912795305 ig 
40 

912795JR3 19 
40 

912795J5R3 19 
40 

91277 95dR3 19 
40 

912795JR3 1:9 
40 

912795JIR3 19 
40 

912795JR3 19 
40 

912795JR3 i169 
40 

912795JIR3 19 
40 

912795JR3 159 
40 

912795JR3 9 
40 

912795JS1 19 
40 

S127 957Si 1B) 
87 

912795JS1 WW) 
87 

9127957dSi 19 
Si 

S27957S1 19 
40 


CPN RATE 
YTM TR 
221550 
217/87 
1.7300 
1.7314 
221200 
2.1419 
201200 
2.1419 
2.1200 
2). LAS 
2-1. 200 
2.1419 
2.1200 
2.1419 
1.6500 
1.6558 
1.7300 
1. 73:26 
179300 
1.9463 
1.. 9300 
19463 
1.9300 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1. 93010 
1.9463 
1.93.00 
1.9463 
1.9300 
1.9463 
1.9300 
1.9463 
1.7300 
MS SZ 
1.8100 
1.8262 
11200 
1.7246 
1200 
1.7246 
1.7200 
1.7246 
1.7400 
1.7441 


PAR/SHARES 
BOOK 
28,000,000.00 
27,694,947.78 
8,000,000.00 
7,993,464.44 
5,000,000.00 
4,948,766. 67 
7,000,000.00 
6;,.928;,.273:..33 
6,000,000.00 
5, 938,520.00 
6,000,000.00 
5,938,520.00 
12,000,000.00 
V1, 8:777',.0'40::.00 
5,000,000.00 
4,982,354.17 
5,000,000.00 
4,992,551.39 
8,732,000.00 
8,658,971.37 
93,000.00 

OD) D22t. 2a 
175,000.00 
1:73); 53:6. 42 
8,000,000.00 
7,933,093. 33 
6,000,000.00 
5,949,820.00 
1,000,000.00 
991,636.67 
2,000,000.00 
1.983), 273'.38 
5,000,000.00 
4,958,183 .33 
4,000,000.00 
3,966,546. 67 
7,000,000.00 
67987, 217.22 
40,000,000.00 
39,646,044.44 
17, 530,000.00 
17, 483,097.51 
27,400,000.00 
27,326, 689.78 
5,070,000.00 
5,056,434. 93 
50,000,000.00 
49,881,583.33 


4 8 7 


MARKET VALUE 
MARKET PRICE 
27,994,750.00 
99.98125000000 
7,998,500.00 
99.98125000000 
4,997,395.83 
99.94791666667 
6,996, 354.17 
99.94791666667 
5,996,875.00 
99.94791666667 
5,996, 875.00 
99.94791666667 
11, 993,750.00 
99.94791666667 
4,995,805.92 
99.91611842105 
4,995,805.92 
99.91611842105 
8,721,924.62 
99.88461538462 
92,892.69 
99.88461538462 
174,798.08 
99.88461538462 
7,990, 769.23 
99.88461538462 
5,993,076.92 
99.88461538462 
998,846.15 
99.88461538462 
1,997, 692.31 
99.88461538462 
4,994,230.77 
99.88461538462 
3,995,384.62 
99.88461538462 
6,991, 923.08 
99.88461538462 
39,941, 287.88 
99. 85321969697 
17,504,269.41 
99.85321969697 
27,359, 782.20 
99. 85321969697 
5,062,558.24 
99. 85321969697 
49,926, 609.85 
99.85321969697 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


300,023.89 
SUNGARD 
Dy SO2. 23 
SUNGARD 
48,288.89 
SUNGARD 
67,604.45 
SUNGARD 
57,946.67 
SUNGARD 
9.1, FAG... OF 
SUNGARD 
ables ie)S) Gece) 
SUNGARD 
1.3), 15,0: O10 
SUNGARD 
3:7, 363%. 8:9 
SUNGARD 
61, 793:..46 
SUNGARD 
65:8). 153 
SUNGARD 

I 2318 4d: 
SUNGARD 
56,613.34 
SUNGARD 
42,460.00 
SUNGARD 
71,076.66 
SUNGARD 
14, 533534 
SUNGARD 
39,383.34 
SUNGARD 
28,306.66 
SUNGARD 
4,709.45 
SUNGARD 
2:94 7 Oda. dial 
SUNGARD 
20, 9336 
SUNGARD 
32), 23.8 
SUNGARD 
6,055.83) 
SUNGARD 
43,500.00 
SUNGARD 


04/02/02 


PAGE: 1 
00: 05:02 


UNREALIZED GAIN 
UNREALIZED LOSS 


=22,15 Oi 


-346.67 
34:0\°27 


ATO 339 
408.33 
408.33 


816.67 


=298:525 


= 09). 3'6 
dl boye ears) 


E2235 
23:525 
1,062.56 
WING 
MS 27482 
265.64 
664.10 
BSE GAS) 
=s Oy 
B,OSZeS8 
233529 
364.64 
67.48 
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me lg a ae 


AT 


(RPTMKT) 


INVEST 
NUMBER 


39147 
39148 
3:91:21 
39208 
39143 
39144 
A 39149 
A 39150 


IN SSS) 


DESCRIPTION 


M 


Ca Yeu, sC On USN a Y 


R 


PURCHASE MATURITY DATE 


T Balls 

03/14/02 05/02/02 
TBaalls 

03/14/02 05/02/02 
T Baas 

03/14/02 05/02/02 
T Bills — 

03/14/02 05/02/02 
UNITED STATES TREAS 

11/08/01 05/09/02 
UNITED STATES TREAS 

11/13/01 05/09/02 
UNITED STATES TREAS 

11/13/01 05/09/02 
UNITED STATES TREAS 

11/13/01 05/09/02 
T BILL 

03/07/02 05/16/02 
T BILL 

03/18/02 05/16/02 
T Balis 

03/18/02 05/23/02 
UNITED STATES TREAS 

01/08/02 07/05/02 
UNITED STATES TREAS 

01/09/02 07/05/02 
UNITED STATES TREAS 

02711702 07/11/02 
UNITED STATES TREAS 

02/11,/02 07711702 
UNITED STATES TREAS 

O2/11/02 OF7,/ TL/02 
UNITED STATES TREAS 

02/11/02 07711702 
UNITED STATES TREAS 

01/31/02 08/01/02 
PaB aes: 

03/25/02 08/01/02 
UNITED STATES TREAS 

02/11/02 08/08/02 
UNITED STATES TREAS 

02/11/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


DANTEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

GUZTIDIS 1 tS 
40 

912795781 Ay) 
40 

912795J81 19 
40 

912795JS1 19 
40 

912795JT9 19 
40 

91 27959L9 19 
40 

ST 27 95TL9 19 
40 

GIT 27 95919 aby) 
40 

912795JU6 AS, 
87 

912795JU6 9 
40 

912795IV4 129 
40 

912795KQ3 159 
40 

912795KQ3 19 
40 

912795KR1 19 
40 

912795KR1 IBY) 
40 

912795KR1 19 
40 

912795KR1 RS) 
40 

912795KU4 19 
40 

912795KU4 19 
40 

912795KV2 19 
40 

912795KV2 aEW) 
40 

912795KV2 189 
40 

912795KV2 129 
40 

912795KV2 19 
40 


SAN EY RUAN C.1. oS C0 
ATI Si Oho aad 4.38. 5] 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


1.7400 
1. AAD 
1.7400 
1.7441 
1.7400 
Lie 4 4a. 
1.7400 
1.7441 
1.7900 
1.80.63 
1. 7700 
Lee SS 
L700 
1.7898 
1.7700 
1. 1629 
1.7200 
les HIZB 
lOO 
Ve 7 FOL 
LT 150 
1.7808 
127500 
S653 
13-7200 
S40) 
1.7400 
Ua 27 
1... 7.400 
1. O27 
1.7400 
LetoZd 
1.7400 
Lio 2a, 
1.7850 
1.280153 
1.8850 
1.18978 
i..27915.0 
1. <A De! 
i. 27 950 
il 2B 
1.7900 
1.8059 
1.7900 
1.8059 
1.7900 
1.8059 


50,000,000.00 
49), 8814,58:3:. 33 
50,000,000.00 
49), 8:91, ,583:.33 
50,000,000.00 
49: 8'81.,583'.33 
20,000,000.00 
19;,952;, 633.33 
25,000,000.00 
24 SB, AL O31 89 
2,522,000 .<00 
2),500),/052,.:30 
2e0224 000,200 
2,500,000.00 
478,000.00 
473,892.50 
18,000,000.00 
17., 93:9.;,,800...00 
14,000,000.00 
13.,,95:9;,503..0'6 
12,000,000.00 
14.,9560,, 950.00 
5,000,000.00 
4,,99:6),713'6.. 11 
12,000,000.00 
11,898,520.00 
3,000,000.00 
2 B87 25.0).00 
2,000,000.00 
1,, 985, 500...00 
2,000,000.00 
1,985,500.00 
2,000,000.00 
i, 985,,.500:.:00 
30,000,000.00 
29,1 293721: 51.010 
40,000,000.00 
319), 12:9i, O156\.:017 
50,000,000.00 
49, 596,236.11 
32,000,000.00 
syle Hlisy Sk ald 
2,000,000.00 
1, 98:2,, 3198 . 33 
2,000,000.00 
VAIS 2739893 
1,000,000.00 
M7 LYS 


49,926, 609.85 
99.85321969697 
49,926, 609.85 
99.85321969697 
49,926,609.85 
99.85321969697 
19,970, 643.94 
99. 85321969697 
24,955,468.75 
99.82187500000 
2,517,507. 69 
99.82187500000 
2,517, 507.69 
99.82187500000 
477,148.56 
99.82187500000 
17, 962,300.53 
99.79055851064 
13:;,970;, 678.19 
99.79055851064 
11, 967,500.00 
99.72916666667 
4,975,515.46 
99.51030927835 
Jay, 941, 237-01 
99.51030927835 
2, 984,371..97 
99.47906553398 
1,989,581.31 
99.47906553398 
1,989,581.31 
99. 47906553398 
1,989,581.31 
99. 47906553398 
29,806, 300.40 
99.35433467742 
39,741, 733..87 
99. 35433467742 
49,661, 498.09 
9932299618321 
31,783, 358.78 
99. 32299618321 
1,986, 459.92 
99. 32299618321 
1,986, 459.92 
99. 32299618321 
993,229.96 
99.32299618321 


RUN: 


04/02/02 


PAGE: 2 
OOSOS07: 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


437, 00500 
SUNGARD 
43,500.00 
SUNGARD 
43,500.00 
SUNGARD 
17,400.00 
SUNGARD 
179,000.00 
SUNGARD 
Lys 23'5.257.6 
SUNGARD 
WT 7-2 7.6.. 84 
SUNGARD 
31,225.66 
SUNGARD 
21,500.00 
SUNGARD 
9,609.44 
SUNGARD 
8), 2:83:33 
SUNGARD 
20; 273 \.-6: 
SUNGARD 
A; / 013.33 
SUNGARD 
7, 105...0:0 
SUNGARD 
4,736.67 
SUNGARD 
4, ASG 6e7 
SUNGARD 
4,736.67 
SUNGARD 
8.9), 25:0:.10'0 
SUNGARD 
14,66), 
SUNGARD 
UZ Z OO ene 
SUNGARD 
78,, 182..22 
SUNGARD 
43. 88 
SUNGARD 

A ie Sass 
SUNGARD 
27, 38/6).167 
SUNGARD 


UNREALIZED LOSS 


26.92 
V7, 226.52 
7 S26..92 
610.61 
2,704.86 
2:129'.63 
230585 
30.40 

17 00.0;5 53 


Lp D6o </69 


S41, 1 S388 
=, So4e2o 
SAF 29 Ons22 
= 983.08 
=699~3516 
=65 01316 
=Oo0r S10 
=12), 224-160 
=2), 7 ASE on 
16), 8 Saco 
=1,0;,80 4.55 
= HAD. 44 

=F A. 14 


=355).00 
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11 TREASURY BILLS 


Cu Ty eY 7/7. GOL UN eT RY 
DANTEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


R 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
39152 UNITED STATES TREAS 
02/12/02 08/08/02 
39153 UNITED STATES TREAS 
02/12/02 08/08/02 
39154 UNITED STATES TREAS 
02/12/02 08/08/02 
39155 UNITED STATES TREAS 
02/12/02 08/08/02 
39156 UNITED STATES TREAS 
02/12/02 08/08/02 
39157 UNITED STATES TREAS 
02/12/02 08/08/02 
39158 UNITED STATES TREAS 
02/12/02 08/08/02 
39159 UNITED STATES TREAS 
02/13/02 08/08/02 
39160 T Bill 
02/20/02 08/15/02 
39161 T Ball 
02/21/02 08/22/02 
39162 T Badd 
02/26/02 08/22/02 
39 iAs Bal La 
02/28/02 08/22/02 
A 39179 T BILL 
03/07/02 09/05/02 
39180 T BILL 
03/07/02 09/05/02 
39181 T BILL 
03/07/02 09/05/02 
39182 T BILL 
03/07/02 09/05/02 
39183 TL BELL 
03/07/02 09/05/02 
39184 T BILL 
03/07/02 09/05/02 
39185 T BILL 
03/07/02 09/05/02 
39186. BibT 
03/07/02 09/05/02 
Aw 391870 2 Baral 
03/07/02 09/05/02 
Aq 3921020 s Bilis 
03/28/02 09/26/02 
SUBTOTAL (Investment Type) 


OF 


DALY 


SAN 
4 


FRANCISCO 


lf SOO mo). (AP = kA 


INVESTMENTS OUTSTANDING AS OF 03/31/02 


FUND CPN RATE 


CUSIP BANK 

BROK SAFE 

912795KV2 19 805 
40 000 

912795KV2 19 859 
40 000 

912795KV2 ApS) 905 
40 000 

912795KV2 19 930 
40 000 

912795KV2 5S 9906 
40 000 

912795KV2 aS) 100 
40 000 

9UZTISKV2 129 900 
40 000 

912795KV2 19 100 
40 000 

912795KWO 19 100 
40 000 

912795KX8 19 100 
40 000 

912795KX8 19 100 
87 000 

912795KX8 19 100 
87 000 

912799K23 19 804 
87 000 

912795K23 19 877 
87 000 

912795KZ3 19 906 
87 000 

91 2T99K23 19 925 
87 000 

912795K23 19 i 
87 000 

SU 2ZTISKA3 gS) SHEVA 
87 000 

91 2795K23 ily) 908 
87 000 

912795K23 19 901 
87 000 

OU27 9 5KA3 I) 858 
87 000 

SHAT ES ee es: 19 100 
87 000 

34.773 (M) 


YTM TR 
1.7900 
1.8059 
L900 
li: BO59 
1.7900 
18059 
1.7 900 
t...8059 
1.7900 
1.8059 
17900 
1.8059 
1.7900 
1.8059 
a7 950 
1 IOS 
1. 7900 
1.8058 
1 8100 
1. 826:) 
1.8300 
1.8466 
1.7300 
1.8262 
18700 
1.8878 
1.8700 
L. 8808 
1.8700 
1.8878 
1.8700 
1.8878 
1.8700 
1.8878 
1.8700 
1.8878 
1.8700 
1.8878 
1. 8 HOO 
1.8878 
1.8700 
1.8878 
2.0300 
2.0510 
1.8168 
1K3832:9 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
1,000,000.00 
9917, 199 eT 
1,000,000.00 
io Fe a tn eo a a 
1,000,000.00 
9 Oi 199 A 
1,000,000.00 
OSH, eis Ley 
1,000,000.00 
991, LOO 
4,000,000.00 
3,964,796.67 
8,000,000.00 
T7929), 298232 
25,000,000.00 
24,183, 0595.9'6 
50,000,000.00 
49,562,444.44 
50,000,000.00 
49,542,472.22 
50,000,000.00 
49'550,125;%,.00 
50,000,000.00 
49,560,069.44 
2,000,000.00 
1,980,092, 24 
5,000,000.00 
4,952, 730.56 
5,000,000.00 
4, 992%, 130/296 
8,000,000.00 
7,924, 368.89 
8,000,000.00 
1, 924, 368). 90 
3,000,000.00 
2; 971, 638.33 
3,000,000.00 
27 OTE 6381.33 
3,000,000.00 
2 DAE. O38ia3'3 
7,000,000.00 
679337822 31/8 
50,000,000.00 
49,486,861.11 
1027522000.00 
1020484896.72 


4 8 7 


MARKET VALUE 
MARKET PRICE 
993 229.96 

99°. 3229961 8321 
GOS 7 229% 9G 

99). 32299618321 
993), 229... 96 

99 .32299618321 
9:9'3:,22:9:.9'6 

99, 32299618321 
993229) .°9:6 

99°. 32299618321 
3, O12, 919 S85 
99°. 322991618321 
1, 9457839:69 
99". 32299618321) 
24,830,749.05 
99). 32299'6N83241: 
49, 630,434.78 
99.26086956522 
49,614,762.93 
99:°-22952586207 
49, 614,762.93 
99.22952586207 
49,614,762.93 
G9222952598'0207) 
9825-7200 03 
99.13600628931 
4,956,800.31 
99.13600628931 
4,956,800.31 
99'-13600628931 
1, 930, 880750 
99.13600628931 
7,930,880.50 
99.13600628931 
2,974,080.19 
99: FAS 6V062Z893'1 
27 DAG OB O'H19 
99-13 600628931 
2,974,080.19 
99.13600628931 
61939; i020. 44 
99.13600628931 
AND A907 OMe] 
98 . 98020833333 
NOZZI5S IIB 09 
99.55601700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
2, 386.67 
SUNGARD 

2) 38'6...67 


SUNGARD 


273:862.07) 


SUNGARD 


27536. 01 


SUNGARD 


27 38165671 


SUNGARD 


OO AG367 


SUNGARD 


19,093.34 


SUNGARD 


57,934.03 
SUNGARD 
99,444.45 
SUNGARD 
98,041.67 


SUNGARD 


86,416.67 


SUNGARD 


80,444.45 


SUNGARD 


(de BONS TRAC, 


SUNGARD 


67, 4937-05 


SUNGARD 


67, 49805 
SUNGARD 
10,388.89 
SUNGARD 
LOFSB8rB9 
SUNGARD 
37/895. 83 
SUNGARD 
37 895..83 
SUNGARD 
37'8.95...83 
SUNGARD 
DROS 28 
SUNGARD 
a ala Salts) 
SUNGARD 


04/02/02 


PAGE: 3 
OO 205.208 


UNREALIZED GAIN 
UNREALIZED LOSS 


B95". 8'8 
3501.88 
=3'59'5".78'8 

= S00 O18 

= 359788 
=, A 237249 
=2,.846. 97 
=10;,, 2407-94 
= Sal aioiay, da 
= Zo LOO D6 
= 219 1784 
=257 /o0m 6 
=969.30 
=2)7423).30 
S27 423700 
= 37 Bil a8 
Ero y pio) Hdhee7as) 
= 453.97) 
caller ais) Shr) 7) 
Sap ANS) SSeS) 7) 
= 3) So 2 a0e. 
=8,, 084-472 


23), 869-110 
—2/0io, W972 -aul 


| $50"-000" =e 
Sg £2033 
S206: od 


‘S25? 5.30 38 a poeapeneasy 
z nib mtbr oo a* spe pon 37 
F 5‘ ae5" 330" 28 an; ORES 
I :.” Stoge"o00-ag mn race? e050" 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Gal Dh 7 CeO UN: EY 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE. (9927) 
07/02/01 06/30/03 
NOTE (99). 135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOPE. (95: 2:6) 
11/28/00. 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 

OS /05// Oat 1/15/08 
NOTE "(99:5 05)) 

OS /15,/01 1171503 
NOTE °(99..1'S) 
05/16/07 11/15/03 
NOTE (99.13) 
05/23;/01- 11/5/03 
NOTE: (99'..13)) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
O5725/00) Hiy/5//,03 


DANTEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128272S0 19 
50 

OU28 27241, 19 
87 

IL28 21217 19 
40 

OU28 27277 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

912827620 19 
40 

912827620 19 
45 

912827620 1:9 
87 

912827620 A539 
87 

912827620 Eg 
40 

40 

40 

9128274U3 19 
40 

9128274U3 189 
87 

9128274U3 19 
40 

923.2748 ate) 
45 

912827403 19 
87 

9128274U3 1g 
87 

9128274U3 i) 
89 

9128274U3 a) 
87 

912827403 UY) 
45 


FUND 
SAFE 


SAN FRANCISCO 
AWihwo B= oo 84 S44 38 7] 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


6.6250 
6.7526 
6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
5.. 5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
3.87.90 
4.2836 
31/841 310 
4.2877 
3%. 87:50 
4.2877 
3):-897/90) 
4.1866 
3.8750 
4.1824 
5x 500 
T9200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
49933 


10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046. 88 
200,000.00 
199, 010:. 00 

8, 650,000.00 
8,606, 732.50 
150,000.00 
£49), 257..50 
1,000,000.00 
9'9'5;,.5:00:..0:0 
10,000,000.00 
9), 9227 O96:.29 
10,000,000.00 
9, 92:15, 87'S:.00 
10,000,000.00 
Oy, IZA, OD...00 
15,000,000.00 
147, 9127.09. 3:8 
20,000,000.00 
19,884,375.00 
5,000.00 

4, 43a0..25 
15,000,000.00 
4), .3'687, 3991538 
20,000,000.00 
19% 94:25, US .00 
50,000,000.00 
AO), -13'8),.281..25 
25,000,000.00 
24,865, 234.38 
20,000,000.00 
9}, 8:9:2',, WB872..5.0 
15,000,000.00 
14),,909),, 7/65)..63 
15,000,000.00 
14, D0, 937. 50 
15,000,000.00 
14), 903', 9016.25 
20,000,000.00 
UO BS9)) Sao OO 


10,040, 625.00 
100. 4062500000 
25, 281,250.00 
101.1250000000 
25,281, 250.00 
101.1250000000 
25,281, 250.00 
101.1250000000 
205,500.00 
102.7500000000 
8,887,875.00 
102.7500000000 
154,125.00 
102.7500000000 
1,027, 500.00 
102.7500000000 
10,106, 250.00 
101.0625000000 
10,106,250.00 
101.0625000000 
10,106, 250.00 
101.0625000000 
15,159,375.00 
101.0625000000 
20, 212,500.00 
101.0625000000 
5, Wiad 
103.4687500000 
15,201,562.50 
101.3437500000 
20, 268,750.00 
101.3437500000 
50,671,875.00 
101.3437500000 
25,335, 937.50 
101.3437500000 
20,268, 750.00 
101.3437500000 
15,201,562.50 
101.3437500000 
15,201,562.50 
101.3437500000 
15,201,562.50 
101.3437500000 
20, 268,750.00 
101.3437500000 


RUN: 


04/02/02 


PAGE: 4 
00305:801 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


278,417 6..8.0 
SUNGARD 
392/21 83% 5 
SUNGARD 
3927, 183515 
SUNGARD 
3927/1183 bo 
SUNGARD 
3:0::0'5 
SUNGARD 

1, 29:9: 816 
SUNGARD 
22.54 
SUNGARD 
SOG Ze 
SUNGARD 

OF AAO. 22 
SUNGARD 
977, AMO 3322 
SUNGARD 
97, Ad. 22 
SUNGARD 
14:6 al i5e33 
SUNGARD 
194,820.44 
SUNGARD 
Sac 
SUNGARD 
24126382 
SUNGARD 
3217683308 
SUNGARD 
804 202.714: 
SUNGARD 
402,106.35 
SUNGARD 
321 R68 51208 
SUNGARD 
241,26 3:582 
SUNGARD 
241 7263 28a 
SUNGARD 
241 2CS ei! 
SUNGARD 
321,685.08 
SUNGARD 


94,025.00 
408,203.12 
408,203.12 
408,203.12 
6,490.00 
281,142.50 
4,867.50 
32,000.00 
183,593.75 
184,375.00 
184,375.00 
247,265.62 
328,125.00 
742.19 
833,203.12 
326,562.50 
933,593.75 
470, 103.02 
376,562.50 
291,796.87 
290, 625.00 
297,656.25 


409,375.00 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


CilivTy/CouNtT Y 


R 


PURCHASE MATURITY DATE 


NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.17) 
11/30/01 11/30/03 
NOTE (99.17) 
11/30/01 11/30/03 
NOTE (99.16) 
11/30/01 11/30/03 
NOTE (99.18) 
11/30702 11730/03 
NOTE (99.28) 
12/31/01 127317103 
NOTE (99.28) 
12:73:17 012 73.15/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.24) 
01/31/02 01/31/04 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE ; (992.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.20) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 


DANTIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912827403 19 
87 

912827403 19 
87 

9128277G1 19 
45 

9128277G1 19 
40 

9128277G1 1:9 
87 

9128277G1 19 
89 

9128277H9 19 
40 

9128277H9 19 
45 

9128277H9 19 
89 

9128277K2 19 
89 

9128275A6 189 
74 

9128275A6 19 
74 

9128275A6 alge, 
40 

9128275A6 19 
45 

912827506 19 
89 

9128275A6 Eg 
40 

9128275A6 dr 
40 

912827506 19 
40 

9128275A6 19 
87 

9128275A6 19 
89 

9128275A6 1.9 
87 

9128275A6 IK) 
40 

9128275A6 19 
89 

9128275A6 19 
45 


SAN FRANCISCO 
A. SH -S45, 4 = 4 418 7 

CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.2500 15,000,000.00 157201;562.50 
4.4261 14,939,062.50 101.3437500000 
4.2500 25,000,000.00 2577 930i O 34k 0 
4.4142 24,905,273.44 101.3437500000 
3.0000 25,000,000.00 24,812,500.00 
3.20997 24,875,250.00 99.25000000000 
3.0000 25,000,000.00 24,812,500.00 
3.2690 24,872,750.00 99.25000000000 
3.0000 25,000,000.00 24,812,900, 00 
3.2749 24,868,000.00 99.25000000000 
3.0000 25,000,000.00 24,812,500.00 
35 2392 24,887,000.00 99.25000000000 
3.425100 15,000,000.00 145,929, 68)7.. 50 
345302 14,976,900.00 99.53125000000 
3.2500 15,000,000.00 14,929, 687.50 
3.3302 14,976,900.00 99.53125000000 
3.2900 15,000,000.00 1:4°,°9:2:9,,°68'7'.: 50 
3733102 14,976,900.00 99.53125000000 
3.0000 25,000,000.00 24, 142,187.50 
3.1381 24,933,593.75 98.96875000000 
4.7500 15,000,000.00 15,314; 0162 ...50 
4.8246 1479507781. 25, “VO2Z30937 500000 
4.7500 15,000,000.00 15, 344, 062:.50 
4.8925 14,906,250.00 102.0937500000 
4.7500 15,000,000.00 57 S47 Ve2so0 
6.0915 14,374,218.75 102.0937500000 
4.7500 15,000,000.00 15773 14; 0162. 50 
6. ODES 14,374,218.75 102.0937500000 
4.7500 15,000,000.00 15, 314,062.50 
6.0915 14,374,218.75 102.0937500000 
4513500 15,000,000.00 57 Sarr ZS 0) 
6.1845 14,332,031.25 102.0937500000 
4.7500 30,000,000.00 30,628; 125.00 
4.9941 29), 1987 487-250 7202710937500 000 
4.7500 18,000,000.00 £8, 37'6, 87/500 
4.8236 17, 963,437.90 - 102.093 7500000 
4.7500 10,000,000.00 1052095. 3775100 
4.5147 10,062,500.00 102.0937500000 
4.7500 10,000,000.00 LO 209; 3170100 
4.4868 10,068,750.00 102.0937500000 
4.7500 10,000,000.00 107-209; 8756.00 
4.5222 10,059,375.00 102.0937500000 
4.7500 25,000,000.00 2D pOeSp oy 50 
4.6109 25,089,843.75 102.0937500000 
4.7500 25,000,000.00 257 D234 43H 5 OO 
4.5758 25, LL, 328.13 102.0938 7500000 
4.7500 25,000,000.00 DAS ASS SM) 
4.5848 25,105,468.75 102.0937500000 


RUN: 


04/02/02 


PAGE: 2) 


VOrO Sed: 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


241 :263.00 
SUNGARD 
402,106.35 
SUNGARD 
25917, 373:.63 
SUNGARD 
251,373.63 
SUNGARD 
291, 3:73:.163 
SUNGARD 
291,373,063 
SUNGARD 
122,548.34 
SUNGARD 
122,548.34 
SUNGARD 
122,548.34 
SUNGARD 
124,309.39 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
88,570.44 
SUNGARD 
177,140.88 
SUNGARD 
1016772840253 
SUNGARD 
59,046: 9i6 
SUNGARD 
59,046.96 
SUNGARD 
59,046.96 
SUNGARD 
147,617.40 
SUNGARD 
147,617.40 
SUNGARD 

A ola 2:0 
SUNGARD 


UNREALIZED LOSS 


262,500.00 


430,664.06 


-62,750.00 
-60,250.00 
=95, 500.00 
-74,500.00 
a ad bya ao) } 
=47 202250 
47 241250 


= 19), V0iG.2'5 
3'63;,.2:8:15.,25 


4097, 812750 
OS ORS AS RF 
93:9) 284\8iGS: 
989, SSeS 
8/2 OSieZio 
829,687.50 
413,437.50 
146,875.00 
140,625.00 
150,000.00 
433, D938. 79 
AW 2 7 WOO RSH 


417, 968.79 
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Coral XO (eG. Or-UiNPaTe oy 


DALY 


OF 


SAN 
4 


FRANCIS 
iS: = 94 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


MR. DANIEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
38807 T NOTE (100.14) 9128275A6 19 
05/01/01 02715/04 40 
37949 T NOTE. (99.17) 9128275F5 19 
11/15/99 05/15/04 45 
33273 T° NOTE. (99.22) 9128275E5 19 
05/10/00 05/15/04 45 
38274 T NOTE (99.22) 912827525 19 
05/10/00 05/15/04 87 
3382/5 T NOTE (997222) 9128275F5 1:9 
05/10/00 05/15/04 89 
38276 T NOTE (99.22) 9128275F5 19 
05/10/00 05/15/04 40 
38810 T NOTE (101.30) 9128275F5 19 
05/02/01 05/15/04 40 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 32.83% 
38842 FEDERAL HOME LOAN BANK 3133MFJIL3 19 
06/05/01 06/05/02 40 
SUBTOTAL (Investment Type) 22 FEDERAL HOME LOA 85% 
38844 FEDERAL NATL MTG ASSN 31359MJF1 19 
06/05/01 05/23/03 45 
38845 FEDERAL NATL MTG ASSN 31359MJF1 19 
06/05/01 05/23/03 45 
SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.16% 
38998 FEDERAL NATL MTG ASSN DISC N 313589VC4 19 
10/04/01 04/04/02 45 
38975 FNMA DISCOUNT NOTES 313589VK6 119 
09/25/01 04/11/02 40 
39075 FEDERAL NATL MTG ASSN DISC N 313589XD0O 19 
12/04/01 05/23/02 87 
39089 FEDERAL NATL MTG ASSN DISC N 313589XL2 19 
12/10/01 05/30/02 87 
A 39090 FEDERAL NATL MTG ASSN DISC N 313589XT5 19 
12/10/01 06/06/02 87 
38978 FEDERAL NATL MTG ASSN DISC N 31358925 149 
10/02/01 07/15/02 40 


FUND CPN RATE 


SAFE 


100 
000 


100 
000 
100 
000 


YTM TR 
4.7500 
4.5818 
5<2900 
5.8824 
5.2500 
6.7885 
9. 2900 
Oo7 93s: 
9°: 2900 
G1 BSS 
9.42900 
6.7885 
oi. 2500 
4.5642 


4.4735 


4.0000 
4.0258 


4.7000 
4.7000 


4.7000 


2.2000 
RAP AENG| 
2.3800 
2.4116 
1.8100 
1.8256 
1.7500 
1 1 G4 
1.7900 
1.8060 
2.3100 
2.3582 


PAR/ SHARES 
BOOK 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506, 250.00 
10,000,000.00 
9,467,187.50 
10, 000,000.00 
9,465, 625.00 
10, 000,000.00 
9,467,187.50 
20,000,000.00 
18, 934,375.00 
50,000,000.00 
50,960, 937.50 
953,005, 000.00 
945,165,270.36 


25,000,000.00 
2479937 190% 00 
25,000,000.00 
24, 993;-750..00 


20,000,000.00 
20,000,000.00 
14,000,000.00 
14,000,000.00 
34,000,000.00 
34,000,000.00 


20,000,000.00 
19), D5, SS, 56 
11,000,000.00 
10,856,010.00 
16,000,000.00 
15,863,244.44 
35,000,000.00 
34), 709), 0162.50 
50,000,000.00 
49,59, Ad2 122 
10,400,000.00 
HO, 209), 142. 67. 


c 


O 


4 48 7 


MARKET VALUE 
MARKET PRICE 
25, 523,437.50 
102.0937500000 
20, 600,000.00 
103.0000000000 
10, 300,000.00 
103.0000000000 
10, 300,000.00 
103.0000000000 
10, 300, 000.00 
103.0000000000 
20, 600,000.00 
103.0000000000 
51,500,000.00 
103.0000000000 
966,005,485.94 
101.3641570000 


25), 085; 9375590 
100.3437500000 
29, 085,937.50 
100.3437500000 


20,075,000.00 
100.3750000000 
14,052,500.00 
100.3750000000 
34,127,500.00 
100.3750000000 


LOT DOT O83 33 
99.98541666667 
LOR 994 765252278 
99.95138888889 
1OFIDO; Doo 
99, T4AI2Z2222222 
34,899,618.06 
99.71319444444 
49,838, 666.67 
9967733333338 
10, 346, 310.00 
99.48375000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


147; 617,410 
SUNGARD 
3:91;,-3 19s. 69 
SUNGARD 
198 -687,..85 
SUNGARD 
198768785 
SUNGARD 
198,687.85 
SUNGARD 
39717311 S309 
SUNGARD 
993,439) 123 
SUNGARD 


322), 222,22 
SUNGARD 


334,222.22 
SUNGARD 
2337,950..5'6 
SUNGARD 


VAST A oh 
SUNGARD 
1316) JANG 
SUNGARD 
94,924.45 
SUNGARD 
190; 555).,96 
SUNGARD 
278,444.45 
SUNGARD 
1207 18HieSsS 
SUNGARD 


04/02/02 
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00305302 


UNREALIZED GAIN 
UNREALIZED LOSS 


416,015.62 
17, 093), 7150..:00 
832, 812.50 

834 ,,.3:15%.00 

8327, 812. 50 

1, 665,.625:..00 


539; 0.62.50 


21; 426,7259..33 
=98 6,043). I> 


75,000.00 


52,500.00 


750.00 
17 925-00 
1, 38.167 

. 00 
27 190). 00 


16,380.00 
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A 


A, 


City / CO UN TY 


MR 


DATE 


DISC 


DISC 


FARM 


DISC 


DISC 


DISC 


DESC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


9 DANTE 


L 


OF 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 


4 


FRANC © -S € 0 


35) aioe Og 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


313589ZJ5 


3135892K2 


313589ZU0 


313589R39 


41 FNMA DISCOUNT NO 


313313B80 


3133873651 


CREDIT DISC 


313385027 
313385027 
313385027 
313385U27 
313385027 
313385VB9 
313385VJI2 
313385VJI2 
313385VJ2 
313385VJ2 
313385WG7 


313385YE0 


(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38979 FEDERAL NATL MTG ASSN 
10/02/01 07/15/02 
39074 FEDERAL NATL MTG ASSN 
12/03/01 07/16/02 
38995 FEDERAL NATL MTG ASSN 
10/03/0% (07./25/02 
39091 FEDERAL NATL MTG ASSN 
12/13/02 14/29/02 
SUBTOTAL (Investment Type) 
39028 FEDL FARM CRED BK CONS 
11/06/01 08/14/02 
39076 FEDL FARM CRED BK CONS 
12/04/01 09/20/02 
SUBTOTAL (Investment Type) 42 
38991 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
38992 FEDL HOME LOAN BK CONS 
10/03/01 04/01/02 
39172 FEDL HOME LOAN BK CONS 
03/04/02 04/01/02 
39173 FEDL HOME LOAN BK CONS 
03/04/02 04/01/02 
39174 FEDL HOME LOAN BK CONS 
03/04/02 04/01/02 
39081 FEDL HOME LOAN BK CONS 
12/06/01 04/03/02 
39037 FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
39038 FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
39039 FEDL HOME LOAN BK CONS 
11/07/01 04/10/02 
39082 FEDL HOME LOAN BK CONS 
12/06/01 04/10/02 
39080 FEDL HOME LOAN BK CONS 
12/06/01 05/02/02 
39040 FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
39041 FEDL HOME LOAN BK CONS 


11/07/01 06/17/02 


DISC 


313385YE0 


BANK 
BROK 


19 


100 
000 
100 
000 


CPN RATE 
YTM TR 


1... 9788 
2.0051 


1.9566 


2.2600 
2.2858 
2.2600 
2.2858 
1.7400 
1.7424 
1.7400 
1.7424 
1.7400 
1.7424 
1.7800 
1.7904 
127900 
1.8038 
1.7900 
1.8038 
1. 79010 
1.8038 
1.7800 
Ia Ode 
1.7900 
1.8032 
155 79.00 
1.8100 
US FOG 
1.8100 


PAR/ SHARES 
BOOK 
9,600,000.00 
9,423,824.00 
35,000,000.00 
347, 599; Sie2750 
40,000,000.00 
39,278,888.89 
25,000,000.00 
24, 512, 500.00 
252,000,000.00 
248,783, 012.78 


2,000,000.00 
1, 910, 182.78 
9,000,000.00 
8,860, 075.00 
11,000,000.00 
LO/;,830;,257..78 


10,000,000.00 
9,887,000.00 
5,000,000.00 
4, 943,500.00 
25,000,000.00 
24,966,166.67 
50,000,000.00 
49°, 93'27,333.38 
50,000,000.00 
AO 932 SSS eOS 
4,000,000.00 
8, 97116; 662.22 
4,000,000.00 
37,9697, 87.1. 10 
10,000,000.00 
9, 923,427.78 
11,000,000.00 
LO, 95,770). 56 
4,000,000.00 
SIRS All did hs: 
2,000,000.00 
FO Sio)y SO l Or 
6,000,000.00 
57 933% 75/OK00 
15,000,000.00 
14,834,425.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 
9,550,440.00 
99.48375000000 
34,817 ;99L5 OF 
99 478183333333 
394.1 135 8331233 
99'.43458333333 
24,660,527.78 
98/6420 111111 
2507838; 279518 
99.53900000000 


1,985; 825.00 
99.29125000000 
3, 913,570.00 
99.03966666667 
10), 89:9; 395.00 
99.08540900000 


10,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
25,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
37, 9997, 6dal Al! 
99..99020 77 1118 
3, 998,250.00 
99.95625000000 
9, 995, '625./00 
99.95625000000 
10);, 995, 187.50 
99.95625000000 
Shae) SMe hyay2 9G) (0)0) 
99.95625000000 
1, 9916; YRiow Li 
99.84930555556 
By ASS) 5 00) 
99.62141666667 
LA SAS) 22S SO) 
99.62141666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


111,496.00 
SUNGARD 
214,034.72 
SUNGARD 
440,000.00 
SUNGARD 
151573:8'8'.:89 
SUNGARD 


15,492.22 
SUNGARD 
5'67:930:.00 
SUNGARD 


113-;000:.00 
SUNGARD 
56,500.00 
SUNGARD 
3377/833233 
SUNGARD 
67,666.67 
SUNGARD 
67,666.67 
SUNGARD 
22,942.22 
SUNGARD 
28, 838.90 
SUNGARD 
12, 097% 22 
SUNGARD 
19, 306.94 
SUNGARD 
22, 9422 22 
SUNGARD 
IE SG 2) 
SUNGARD 
43,258. 33 
SUNGARD 
108,145.83 
SUNGARD 


04/02/02 


PAGE: 7 
00:05:01 


UNREALIZED GAIN 
UNREALIZED LOSS 


13), £2'0:.100 
8,244.45 


54,944.44 


=37, S10. Aa 


150.00 
-3,440.00 


aehoree + cee 
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(RETMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
38996 FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
39030 FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
39031 FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
39021 FEDL HOME LOAN BK CONS 
11/01/01 10/04/02 
SUBTOTAL (Investment Type) 43 
38993 FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
38994 FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
39023 FEDL HOME LN MTG CORP 
11/01/01 08/30/02 
39016 FEDL HOME LN MTG CORP 
1O/ST/0E 09/27/02 
39017 FEDL HOME LN MTG CORP 
10/31/02 09/27/02 
39018 FEDL HOME LN MTG CORP 
10/31/02 10/23/02 
39092 FEDL HOME LN MTG CORP 
L2 713/701-1171 5702 
SUBTOTAL (Investment Type) 44 


39193 MORGAN STAN C/P 


39194 
39195 


39196 


SUBTOTAL (Investment Type) 


A 38814 


03/12/02 05/07 /:02 
MORGAN STAN C/P 
03/12/02 05/07/02 
MORGAN STAN C/P 
03/12/02 05/07/02 
MORGAN STAN C/P 
03/12/02 05/07/02 


BK AMER C.D. 
05/07/01 05/01/02 


Get Lexy / COV UND x 


MR 


FEDERAL HOME LOA 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FMC 


81 COMMERCIAL PAPER 


DISCOUNT NOT 


DANIEL 


On 


DALY 


SAN 
4 


RoR A NC LS! (C20 


ie 5 = Vo.om4d =A 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

S13385B39 cS 
40 

313385659 19 
40 

313385H74 19 
40 

3LE3 385 U3 19 
40 

7.80% 
313397D65 19 
40 

313397D65 19 
40 

313397D84 9 
40 

313397H46 ALY) 
40 

313397H46 19 
45 

313397L66 aS) 
45 

313397P54 aS) 
87 

5.04% 
61745BE78 eS 
74 

61745BE78 19 
74 

61745BE78 HES 
74 

61745BE78 19 
74 

1.70% 
O6050EXV2 159 
40 


(M) 


805 
000 
9901 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


s 


100 
000 


CPN RATE 
YTM TR 


i933 
1.9400 
£9749 
2.0400 
220797 


2:.0375 
2.0300 
2.0686 
2.0500 
2.0925 
1.9700 
2.0070 
22.0:422 
2.0816 


£28200 
1 8152 
1.8100 
le, Bao a: 


ine eiabioyil 


4.1000 
4.1000 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,809,450.00 
10,000,000.00 
9,8:287,-633'..33 
11,000,000.00 
10,805, 568'..89 
3,000,000.00 
27942, 120.00 
230,000,000.00 
228, 561, 181.66 


20,000,000.00 
197,994, 233..9)3 
1:0 70007 00.0200 
9, 197, L667 
5,000,000.00 
4,916,530.56 
30,000,000.00 
29,,4487.333'. 33 
25,000,000.00 
24,533,381.94 
10,270,000.00 
10,061,219.46 
49,500,000.00 
43), 98; L5d 25 
149,770,000.00 
146, 937,966.54 


10,000,000.00 
9,971,844.00 
7,000,000.00 
6, 98.0), 294). 12 
19,000,000.00 
18,946,504.44 
14,000,000.00 
13), 9607, 582.66 
50,000,000.00 
AO SOO Ree 2 ae 


50,000,000.00 
50,000,000.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 
G7 9314150 200 
99.31750000000 
97,903; 906.67 
99.03966666667 
10,881,548.33 
98.92316666667 
27 966, 985.00 
98.89950000000 
229,588,657 .22 
99.82115500000 


£9,843), 5505.00 
99.21775000000 
O92; 175600 
99.21775000000 
4,957,845... 83 
99.15691666667 
29%, FO0%- 175... 00 
99\00058333:333 
247750, 145.83 
99 00058333333 
10,145, 433.46 
98.78708333333 
48,832,245.00 
98.65100000000 
LAB Ody LTO; 2 
98.91912300000 


97,932, 000! 00 
99.82000000000 

6,987,400.00 
99.82000000000 
18, 965, 800. 00 
99.82000000000 
13%, 974, 80000 
99.82000000000 
VINO) OOO SLOG) 
99.82000000000 


50), 094), 136.92 
100.1883938313 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


1M OAS 8833 
SUNGARD 
TBE, OTT e138 
SUNGARD 
86,9419 .96 
SUNGARD 
25,670.00 
SUNGARD 


222,000.00 
SUNGARD 
111,000.00 
SUNGARD 
41,734.72 
SUNGARD 
253 333;.33 
SUNGARD 
ZUAG LTT 18 
SUNGARD 
88,892.55 
SUNGARD 
295), 253275 
SUNGARD 


IOP OSS) ye7/al 
SUNGARD 
7,038.89 
SUNGARD 
TGF -O.S:..5'6 
SUNGARD 
14 O70 T62 
SUNGARD 


i, 83), Ad 2 22 
SUNGARD 


04/02/02 


PAGE: 8 
QORO52 On 


UNREALIZED GAIN 
UNREALIZED LOSS 


i Gr ov 


=3,,3:44) 4:4 
-10, 566.12 
=1),, 395.200 


137 HORSE 
= 5), 305256 


271 Sa O15. 67 


1377658).33 


-419.45 
=, 49h 616 
2,486 011 
=4), 6182-519 
=507, 160:,00 


43), 461 i 
=56;, 1/49: 66 


100.29 
697.99 
190.00 


ESO Roy 2 


VEEN Gs 82 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/02 
MAJOR SORT KEY IS ICC# 


MR DANTEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
A 38820 BK AMER C.D. O6050EYA7 19 
05/09/01 05/06/02 40 
A 38813 BK AMER C.D. 06050EXT7 19 
05/04/01 05/07/02 40 
A 38815 BK AMER C.D. 06050EXWO 19 
05/07/01 05/29/02 40 
A 38911 BK AMER C.D. O06050EYM1 19 
07/02/01 07/01/02 40 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 6.95% 
A 38942 PUBLIC TIME DEPOSIT 19 
08/21/01 08/21/02 60 
SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE . 003 


GRAND TOTAL 


FUND CPN RATE 


SAFE 


99.0%: 
000 


YTM TR 


2.9188 
320226 


PAR/ SHARES 
BOOK 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
204,000,000.00 
204,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2936397000.00 
2913716158.06 


48 7 


MARKET VALUE 
MARKET PRICE 
4A, O99, 393.27 
100.2168028960 
50,120,934.02 
100.2418680459 
907,179), 022.321 
100.3580444108 
10,045, 619\.67 
100.4561966939 
204,535,166.09 
100.2623360000 


99:, 230.83 
99),23083333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


1, 630;,640.00 
SUNGARD 
1,968,944.44 
SUNGARD 
WEST S7 412.22 
SUNGARD 
288,166.67 
SUNGARD 


Ge AZ 
SUNGARD 





2942200802.97 
100.1976500000 
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INVSMT 
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DESCRIPTION 


UNITED STATES 
T Bills 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
T Bills 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
T Bilis 
UNITED STATES 
BILL 
BILL 
BILL 
Bills 
Bills 
Bills 
Bids 
Bills 
UNITED 
UNITED 
UNITED 
UNITED 
T BILL 
T SBE 
T eBasels 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
TB a 
UNITED 
UNITED 
UNITED 
UNITED 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


ES ba es eee ee 


STATES 
STATES 
STATES 
STATES 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


STATES 
STATES 
STATES 
STATES 


TREAS 
TREAS 
TREAS 
TREAS 


TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 


TREAS 
TREAS 
TREAS 
TREAS 


BILL 
BILL 
BILL 
BILL 


BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


BILL 
BILL 
BILL 
BILL 


Cel 
MGR: y. 


912795JN2 
912795JIN2 
9IZ1TI5STP 7 
9127953P7 
9I2Z7T95STR7 
9I2LISTP] 
91 2795TP7 
912795JQ5 
912795505 
912795IR3 
912795JR3 
912795JIR3 
912795JR3 
9127 950R3 
912795IR3 
912795JR3 
912795JIR3 
912795IR3 
912795JIR3 
OT 2TISIS1 
912795781 
912795581 
912795JS81 
9127 95TS 1 
927 ISTSE 
912795JS1 
9127 95TS 1 
912795781 
9VZLI5STLI 
912795TT9 
912795J3T9 
912795JIT9 
912795JU6 
912795JU6 
912795JV4 
912795KQ3 
912795KO3 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KU4 
912795KU4 
912795KV2 
912795KV2 
912795KV2 
912795KV2 


TAYer/ CRON UEN AT ay. 

DANTIEL 

TP NV) Res TM BON 
INVESTMENTS OUTSTANDING AS OF 


DALE Y 


OF SAN 


PUR AGN «Gi i 


A. A fo e= 
DENT SEAN DE LOeR SY 


MAJOR SORT KEY IS ICC# 


MATURITY 
(TICKER) 
04/04/02 
04/04/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/11/02 
04/18/02 
04/18/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
04/25/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/09/02 
05/09/02 
05/09/02 
05/09/02 
05/16/02 
05/16/02 
05/23/02 
07/05/02 
07/05/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
08/01/02 
08/01/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 


PURCHASE SAF/ 


DATE PURP 
10/04/01 000 
03/18/02 000 
10/19/01 000 
10/19/01 000 
10/19/01 000 
10/19/01 000 
10/19/01 000 
01/31/02 000 
03/18/02 000 
11/20/01 000 
11/20/01 000 
11/20/01 000 
11/20/01 000 
11/20/01 000 
11/20/01 000 
11/20/01 000 
11/20/01 000 
11/20/01 000 
03/18/02 000 
11/07/01 000 
03/07/02 000 
03/07/02 000 
03/07/02 000 
03/14/02 000 
03/14/02 000 
03/14/02 000 
03/14/02 000 
03/14/02 000 
11/08/01 000 
11/13/01 000 
11/13/02 000 
1/3/01 = 2000 
03/07/02 000 
03/18/02 000 
03/18/02 000 
01/08/02 000 
01/09/02 000 
02/11/02 000 
02/11/02 000 
02/11/02 000 
02/11/02 000 
01/31/02 000 
03/25/02 000 
02/11/02 000 
02/11/02 000 
02/12/02 000 
02/12/02 000 


ok a 
3/31/02 

CUPN TRDNG 
RATE YIELD 
25159) ) 32019 
Ls tB8O. Lisi 3d 
2 2OW EZ sea 
AclZ0). 2 5i42 
22420 25042 
Zei20 “2ela2 
26120" 2,042 
L650 aiGa6 
LeSO! ~ Geiss 
193.0; El 94.6 
12930 919/46 
12930 1.94.6 
1.9305 <194:6 
1.930 i..94'6 
12930" W.59:4:6 
L930: 9416 
1.2930: | a.79:416 
1.2930) 2.9146 
1.730 sil 61/38 
1.820 1.826 
DAUZ0e Al #25 
LetZ0. a si25 
LetZ0 A255 
1.740 1.744 
1.740 1.744 
1.740 1.744 
1.740 1.744 
1.740 1.744 
1a 90) L,.'8:0'6 
Perse O! ss Be 
Le elahO ai, 379.0 
LwahO! Sy -ch6s 
i 20s ll ai26 
eT hops yee saw t-7/10) 
Litho Whahet 
TFS Oe edged) Coys) 
ZO Se giSio 
10: all 2253 
1 wiAO: 2.53 
IR C0 ee sd /5)5) 
1.400 ae/58 
eho: al 28.0Hl 
IBS enskoye | Waste} Ns: 
lea io . Sl wsdl 
Leo, elses 
I TSO = AU eHONG 
Tad S) 0) 1B ts(0)(6) 


(ORAS) 
4487 


98.941 
997.918 
98 5915 
98 729:15 
98.975 
O85 9575 
98.975 
99.647 
99:85 1 
996.4 
99.164 
99.164 
O99) 64 
997.64 
99.164 
99.164 
99.164 
99.164 
99 82.7 
OOF AES) 
995 13:2 
992 132 
O19 32 
99) 1:63 
997-563 
OONF6S 
99). 763 
99: 2hk6S 
99:20:95 
99..-1.3.0 
99 s128 
99; Aa 
99.666 
OO Sahel: 
OOM Olio 
OOF AS 
99 ASA 
GS) 215 
99 2 
Sey AIS: 
SNS PAILS) 
9'9;.:0'918 
99,325 
919) AZ. 
BS; alee 
SNS 1X0) 
99520 


RUN: 


PAR VALUE 
SHARES 


28,000,000.00 
8,000,000.00 
57 000,000,010 
7,000,000.00 
6,000,000.00 
6,000,000.00 
12,000,000.00 
5,000,000.00 
5,000,000.00 
8, 732,000.00 
937,000 200 
17/5, ,.0.00:.00 
8,000,000.00 
6,000,000.00 
1,000,000.00 
2,000,000.00 
5,000,000.00 
4,000,000.00 
7,000,000.00 
40,000,000.00 
17,530,000.00 
27,400,000.00 
5,070,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
25,000,000.00 
2 922000500 
2f/522,000500 
478,000.00 
18,000,000.00 
14,000,000.00 
12,000,000.00 
5,000,000.00 
12,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
30,000,000.00 
40,000,000.00 
50,000,000.00 
32,000,000.00 
2,000,000.00 
2,000,000.00 


04/02/02 
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00:04:34 
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27 694, (94) 41:8 
7,993), 4164, 4'4 
4,948,766.67 
671928 278.38 
3 7:938,:52.0 100 
5938 7520) /00 

11,877,040.00 
4,982,304 AT 
4,992 , Sol s39 
8), 6518 9/0, 337 

G2 p2i22-.gen 
178 {S316 AZ 
1, 933;,098 83 
5, 9497820 00 
9:99). 163:6 6 
17983 23.483 
4,958,483 38 
3, 966,546.67 
6,987 .Z2d8) 22 

39, 646,044.44 

AT FASS AO. oul! 

QF IZ 668918 
570516; 434,293 

497 881 77983)233 

4:9) 18/84, 83.38 

4:9; 8816, 583.133 

49), 88), 0838655 

169) 2952 fOS S439 

24 (113, 1163:289 
2)°9.00, 70 52-338,0 
2,500,000.00 

473,892.50 

T7939), 8:00:00 

13 1959,, 003.016 

11,960, 950.00 
4, 9516 elSiOrmna: 

1a, 89182520: 300 
2, DG; A290 .00 
1, 985,500) 2010 
1, 98575010) 500 
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(SIRPT) 


INVSMT 
NO. 


39154 
39159 
39156 
SOUS i 
39158 
319159 
39160 
39161 
39162 
31947 a 
39179 
39180 
39181 
39182 
39183 
39184 
39185 
39186 
39187 
39210 


HY oo a 


SUBTOTAL 


35724 
38374 
38375 
38376 
36594 
36595 
36596 
36597 
38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38829 
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DESCRIPTION 


UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
Bada 
Bald 
Bill 
Bill 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


HAHAHA AHA AA AAA AAS 


(Investment Type) 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


HAxAnHAB AA HAHAHAHA HBA HBHAHAAHASA 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


(99:5 1:6) 


(99-4135) 
(997135) 
(88.20) 
(95%. 2:6) 
(S9E23)) 
(9.9546) 
(997253) 
(S9FeS}) 
(OSES) 


Cot TY CxO CUR NT ¥. 


MR. 


912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
9127 9OKV 2 
912795KV2 
912795KWO 
912795KX8 
912795KX8 
912795KX8 
912795KZ3 
9127 95K23 
912795KZ3 
912795KZ3 
912795KZ3 
912795KZ23 
912795K2Z3 
9127 95K23 
912795KZ3 
912795LC3 


11 TREASURY BILLS 


9128272S0 
92827 27 
928272471 
G28 27 2X7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
912827403 
912827403 
9128274U3 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


Ons: S 


DAG Y 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/12/02 
08/08/02 02/13/02 
08/15/02 02/20/02 
08/22/02 02/21/02 
08/22/02 02/26/02 
08/22/02 02/28/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/26/02 03/28/02 

35../023:(E) 

04/30/02 04/30/97 
06/30/02 06/30/00 
06/30/02 06/30/00 
06/30/02 06/30/00 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08/15/03 09/27/94 
£1/15:/03- 11/28/00 
15/1°5;7.03: 047/455/02 
11715703 ~05715/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
die / 15/083 05/237 01 


Ao Ae BPS] 


99.120 
99'.,120 
99.120 
99:41:20 
99.120 
99); 12:0 
99:20 
99.120 
99:132 
99 2S: 
99.085 
9:9:. 100 
99.4120 
99.055 
919)059 
99:..0.55 


99). OS). 


99.055 
99.055 
99.055 
99.055 


99.466 
99.492 
99.492 
99.492 
99.505 
99.500 
99.505 
997590 
99.5227 
GO 29 
9972 19 
99.414 
OS 422 
88.625 
95%, 789 
O91 
SMAI AT) 
99.461 
99.461 
99F S98 


AN FRANCISCO 

Al Jo) ae 
INVENTORY 
3/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.790 1.806 
000 1.790 1.806 
O00 17790 1,806 
000 1.790 1.806 
O00. 1.790 1.806 
000 1.790 1.806 
OOO 1.790 1.806 
000 12:790 1.806 
OOO" .1s.795" A791 
000 1.790 1.806 
000 1.810 1.827 
000 1.830 1.847 
OOO ~ 1.8730 . 1.826 
000 1.870 1.888 
000 2.870 1.888 
000 1.870 1.888 
OOO 1.870 1.888 
O00 1.870 4.888 
000 1.870. 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000. 2.030 2.054 
de Gdey> 1833 
000 6.625 6.753 
000 6.250 6.525 
000 6.250 6.525 
000 6.250 6.525 
O00 5.500 S615 
O00 5: 500 5S. 616 
000 5.500 5.615 
O00 57500 ~5:604 
000 3.875 4.284 
000 3.875 4.288 
000 Se8/o> 4.288 
000° 3.875 - 4.187 
000 35875 “42282 
000. -5.750' 72520 
O00)” 42250 52:80 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 


RUN: 


PAR VALUE 
SHARES 


1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
4,000,000.00 
8,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
2,000,000.00 
5,000,000.00 
5,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
50,000,000.00 


10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 


04/02/02 


PAGE: 2 
00:04:34 


BOOK VALUE 


OO aS Ore 
O91, VOOR 
pehae Ame e) Sally] 
OO OO A) 
O91, ALSO 
9917, 199 547 
3,964, 196.167 
7,929), 993.32 
24), 783, 055.56 
49,562,444.44 
AO S42 A Dee 2 
49,,5507,125..'00 
49,560,069.44 
1, 984, 0:92.24. 
4, 952, 130:.96 
4,.952,.730.56 
1479247368 .89 
7, 924, 368-90 
2, 971,638.33 
279717 638.33 
2, 971, 638.33 
67,933; 822 3/8 
49,486,861.11 


9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 

1997, 0010-100 
8, 606,732.50 
14975 2572.50 
995,500.00 

9; 922, ©56e25 

Oy 9217 87-57. 00 

9, 9217, Sao O.0 
14, 912,109.38 
19,884,375.00 

4, 431525 
(47, 31687, 359-38 
19); 9427 18 1550 
4:95, 1 38,2825 
24,865,234. 38 
OF 8927 LS 7 0 
14 SOS Tea ioS 
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(SIRPT) 


INVSMT 
NO. 


HO 
w 
oo 
re 
~ 
fom) 


SUBTOTAL 


A 38842 


SUBTOTAL 


A 38844 
A 38845 


SUBTOTAL 


DESCRIPTION 

T NOTE (99.13) 

T NOTE (99.12) 

T NOTE (99.10) 

T NOTE (99.20) 

T NOTE (99.20) 

T NOTE (99.17) 

T NOTE (99.17) 

T NOTE (99.16) 

T NOTE (99.18) 

T NOTE (99:.28) 

T NOTE (99.28) 

T NOTE (99.28) 

T NOTE (99.24) 

T NOTE (99.22) 

T NOTE (99.12) 

T NOTE (95.27) 

T NOTE: u(95.27) 

T NOTE (95.27) 

T NOTE i(95.18)) 

T NOTE (99.11) 

T NOTE (99.26) 

T NOTE «(£00.21) 
T NOTE (100.22) 
T NOTE (100.20) 
T NOTE - (100-42) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
TENOTE (9.9.07) 

TANOTE' 3(99..22)) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

TSNOTE AC 01773'0)) 


(Investment Type) 


FEDERAL HOME LOAN BANK 


(Investment Type) 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


Cal T7736 Or UCN Day 


MR. 


9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128277G1 
9128277G1 
9128277G1 
9128277G1 
9128277H9 
9128277H9 
91.2827 7H9 
9128277K2 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9L28279F5 
9128275F5 
9128275F5 
9128275F5 
91 28279EF5 
9128275EF5 


12 TREASURY NOTES 


3133MFJIL3 


31359MJF1 
31359MJIF1 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


Ock S 


D Al Ths 'Y 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


(TICKER) DATE 

11/15/03 05/23/01 
Li /i1'57 03: 05/23/01 
11/15/03 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
11/30/03 12/30701 
11/30/03 11/30/01 
11/30/03 11/30/01 
11/30/03 11/30/01 
12/31/03 12/31/01 
12/31/03 227 3/04 
12/31/03) 12/31/01 
01/31/04 01/31/02 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 .05/01/02 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 

32.44% (C) 


100 06/05/02 06/05/01 


22 FEDERAL HOME LOAN BANK 


- 86% (C) 


100 05/23/03 06/05/01 
100 05/23/03 06/05/01 


23 FEDERAL NATIONAL MORTGA 


De lei(G) 


448 7 


99.406 
9:9: 359 
O95 2:97) 
99:79:94 
99' 62:1 
99" 50! 
99 4 91k 
D9 4e'2 
99.548 
99.846 
99.846 
99.846 
99.734 
993672 
Oo 31S 
95.828 
95.828 
95.828 
95.547 
99.328 
99°. 7997 
100.625 
100.688 
100.594 
100.359 
100.445 
100.422 
100.430 
97.931 
oy oo 
94.656 
94.672 
94.672 
LOA 922 


100.000 
100.000 


AN FRANCISCO 
An eo pa OO T 4a = 
INVENTORY 
3/31/02 
CUPN TRDNG 
PURP RATE YIELD 
Q00> 4.250". 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 3.000 3.260 
000 3.000 3.265 
000° 3.5000 35275 
000° 3.000 3.235 
000: 3:250° 3.330 
000. 3.250 3:.330 
OOO, - 3:4250' ~32330 
000 3.000. 3.138 
000 4.750 4.825 
000 4.750 4.892 
000 4.750 6.092 
000 43750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
O00 45750 4.515 
000 4.750 4.487 
000 4.750 4.522 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000°. 5..250' 5.882 
000 5.250 “6.788 
000, 5.250) 6.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
4.474 4.755 
000 4.000 4.026 
4.000 4.026 
G00! 4.700). 4.700 
O00 4.700 . 4.700 
4.700 4.700 


100.000 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
25,000,000.00 
15; 000700000 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


20,000,000.00 
14,000,000.00 


34,000,000.00 


04/02/02 


PAGE: 3 
00:04:34 
BOOK VALUE 


47910; 9350 
14, 903,906.25 
19,859 ;,375.,00 
14,939, 062.50 
24,909, 273.44 
24,875,250: ..00 
24,872,750.00 
24,868,000.00 
24,887,000.00 
14,976, 900.00 
14,976,900.00 
14,976, 900.00 
24) -9337593.. 15 
LARS 507 18a ZS 
14,906, 250.00 
14,374, 28575 
14), SiGe Z U8 Wo 
L437 4 ZB e 9 
14,332, 031.25 
29771987, 439% 50 
17, 963), 437.50 
10,062,500.00 
10,068, 750.00 
10,059 ,375;.00 
25, 08:9; ‘843.475 
25; Lid 828.038 
257, 105, 468:275 
29, LO, 421.818 
19,506, 2505.00 
97467; L850 
9,465, 625.00 
9, 467; U8. 50 
18, 934,375.00 
50, 960,937.50 


20,000,000.00 
14,000,000.00 


34,000,000.00 
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(STRPT) 


INVSMT 
NO. 


PrPPrrPrrPrPYr LY yp 


SUBTOTAL 


A 39028 
A 39076 


SUBTOTAL 


38991 
38992 
SON 2 
39173 
39174 
39081 
39037 
39038 
39039 
39082 
39080 
39040 
39041 
38996 
39030 
39031 
39021 


Oe i od i ot a oo a od ol 


SUBTOTAL 


38993 
38994 
39023 
39016 
39017 


a 


Cole Liye /21Ce OSUENG DEY OF iS) 


MeRies 
DESCRIPTION CUSIP 
FEDERAL NATL MTG ASSN DI 313589VvC4 
FNMA DISCOUNT NOTES 313589VK6 
FEDERAL NATL MTG ASSN DI 313589XDO 
FEDERAL NATL MTG ASSN DI 313589XL2 
FEDERAL NATL MTG ASSN DI 313589XT5 
FEDERAL NATL MTG ASSN DI 3135892J5 
FEDERAL NATL MTG ASSN DI 3135892J5 
FEDERAL NATL MTG ASSN DI 3135892K2 
FEDERAL NATL MTG ASSN DI 3135892ZU0 
FEDERAL NATL MTG ASSN DI 313589R39 


(Investment Type) 


FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 


LN 
LN 
LN 
LN 
LN 


MTG 
MTG 
MTG 
MTG 
MTG 


41 FNMA DISCOUNT 


CONS D 313313B80 
CONS D 313313651 


DA 
IN V 


INVESTMENTS OUTSTANDING AS OF 


NIE OSL 


DALY 
BES TM EN:-T 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE 


NO. 


42 FARM CREDIT DISCOUNT 


CONS D 313385U27 
CONS D 313385U27 
CONS D 313385U27 
CONS D 313385U27 
CONS D 313385U27 
CONS D 313385VB9 
CONS D 313385VJ2 
CONS D 313385VJ2 
CONS D 313385VJ2 
CONS D 313385VJ2 
CONS D 313385WG7 
CONS D 313385YE0 
CONS D 313385YE0 
CONS D 313385B39 
CONS D 313385G59 
CONS D 313385H74 
CONS D 313385J31 


43 FEDERAL HOME LOAN DISC 


CORP: DE 313397D65 
CORP: Di 313397D65 
CORPS DL S13 3:97/D81 
CORP DI 313397H46 
CORP DI 313397H46 


9906 
9901 
100 
100 
100 
3 
917 
924 
9615 
803 
879 
887 
804 
100 
100 
100 
100 


805 
9908 
100 
100 
100 


DATE 


(TICKER) 


04/04/02 10/04/01 
04/11/02 09/25/01 
05/23/02 12/04/01 
05/30/02 12/10/01 
06/06/02 12/10/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/16/02 12/03/01 


° 07/25/02 10/03/01 


11/29/02 12/13/01 


8.54% (C) 


08/14/02 11/06/01 
09/20/02 12/04/01 


NO 


04/01/02 10/03/01 
04/01/02 10/03/01 
04/01/02 03/04/02 
04/01/02 03/04/02 
04/01/02 03/04/02 
04/03/02 12/06/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 11/07/01 
04/10/02 12/06/01 
05/02/02 12/06/01 
06/17/02 11/07/01 
06/17/02 11/07/01 
08/09/02 10/04/01 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/04/02 11/01/01 


7.84% (C) 


08/28/02 10/03/01 
08/28/02 10/03/01 
08/30/02 11/01/01 
09/27/02 10/31/01 
09/27/02 10/31/01 


4 48 7 


98.888 
Bi O9 1. 
O95: 
O19 69 
oe ae) 
98: 165 
98:. 165 
98.844 
98.197 
98.050 


98.509 
98.445 


99.865 
99.417 
99.234 
99.234 
99234 
99). 382 
SOF 2.69 
98.896 
98.896 
987.0195 
98.286 


QF Otel 
OF. Sad 
98.2331 
98". Wed! 
98.134 


AN FRANCISCO 

AP Oa ae 
INVENTORY 
37/31702 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000. 2.200) (25225 
000° 25380). 32.412 
000 1,810, 1.826 
O00 1.750" Lares 
000 1.790 1.806 
000, 2.310" 2.353 
OOOF 2320? 27353 
000 1.850 1.872 
000 2.200 2.240 
000 2.000 2.040 
IOVS 2010'S 
OOO4* 1.920" ~ 15.939 
O00" 1.930) 1.960 
L926, W957 
000 2.260 2.286 
000 2.260 2.286 
000 1.740 1.742 
000 1.740 1.742 
000 1.740 1.742 
O0Q Le78Or 15790 
000 1.790 1.804 
000 1.790 1.804 
000 1.790 1.804 
000 2.780 1.791 
000 1.790 1.803 
000" Ls790- 15820 
OOO 1790" - e810 
O00. —2.5220 227.263 
000 1.940 1.974 
O00. (1.9407 342.975 
000 2.040 2.080 
15828 1.840 
000; 2.220 2.266 
000) - 2.5220 25266 
OOUs 21.99 0m. 2024 
OO0e 250001223037 
000) -25030- 20:69 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
11,7,,000,000:..00 
16,000,000.00 
35,000,000.00 
50,000,000.00 
10,400,000.00 

9, 600,000.00 
35,000,000.00 
40,000,000.00 
25,000,000.00 


2,000,000.00 
9,000,000.00 


10,000,000.00 
5,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
4,000,000.00 
4,000,000.00 
10,000,000.00 
11,000,000.00 
4,000,000.00 
2,000,000.00 
6,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
11,000,000.00 
3,000,000.00 


20,000,000.00 
10,000,000.00 

5,000,000.00 
30,000,000.00 
25,000,000.00 


PAGE: 4 
04/02/02 00:04:34 
BOOK VALUE 


19 de SOOO 
10,856, 010\,, 00 
15,863,244.44 
34,709), 062.50 
AO; O91 PAT 222 
LOFZ09 425,61 

9,423,824.00 
347.595; 3122.50 
39,278,888.89 
24,512,500..00 


1, DEO; LB 2s is 
8,860,075.00 


97,-8:8777,-00105 00 
4,943,500.00 
24,966,166.67 
4:9), 931247333133 
49),.9327 393).33 
3),:9'7-67'6 62:22 
37969), 370% 10 
OF 923542118 
10; 9115; 770.56 
35 91 Sy Za eS 
i ,-9'8'o5 S61 or 
5,933 47000 
14,834,425.00 
9,809,450.00 
9828), 633:.33 
10, 805,568.89 
2.942, dao. 00 


19), 594), 233.533 
Nie Shy LG SO) 
4, 9116, 530.96 

29, 448;,333).33 

247 5337504. 94 
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; 35" 3 
+ Tae 


(SIRPT) 


INVSMT 
NO. 

A 39018 

A 39092 


SUBTOTAL 


319193 
39194 
SILOS 
39196 


PPP YP 


SUBTOTAL 


38814 
38820 
38813 
38815 
38911 


PPP YP LY 


SUBTOTAL 


A 38942 


SUBTOTAL 


Cory i. CrOnw aN LY OF SAN FRANCI 

MR DANIEL DALY AN ADs =O 2 odd) = 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 3/31/02 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
FEDL HOME LN MTG CORP DI 313397L66 100 10/23/02 10/31/01 000 2.050 2.093 
FEDL HOME LN MTG CORP DI 313397P54 100. 11/15/02 12/13/01 000: 1.970: - 2.007 
(Investment Type) 44 FMC DISCOUNT NOTES 5.04% (C) 2.042 2.082 
MORGAN STAN C/P 61745BE78 1 05/07/02 03/12/02 000 1.810 1.815 
MORGAN STAN C/P 61745BE78 858 05/07/02 03/12/02 000 1.810 1.815 
MORGAN STAN C/P 61745BE78 9903. 05/07/02 03/12/02. 000 1.810 - 2.815 
MORGAN STAN C/P 61745BE78 9904 05/07/02 03/12/02 000 1.810 1.815 
(Investment Type) 81 COMMERCIAL PAPER DISC Tas) 81:0 9-1. 85 
BK AMER C.D. O6050EXV2 100° 05/01/02 05/07/01 000 4.100 4.100 
BK AMER C.D. O6050EYA7 100 05/06/02 05/09/01 000 4.080 4.080 
BK AMER C.D. 06050EXT7 100 05/07/02 05/04/01 000 4.270 4.270 
BK AMER C.D. 06050EXWO 100 05/29/02 05/07/01 000 4.100 4.100 
BK AMER C.D. O6050EYM1 50 07/01/02 07/02/01 000 3.800 3.800 
(Investment Type) 91 NEGOTIABLE C.D.'S 7.00% (C) 4,123 4.5123 
PUBLIC TIME DEPOSIT 9901 08/21702 08/21/01 000 3.390 .3.390 
(Investment Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 3.390 3.3910 
REPORT TOTALS SSSS= SSSSS= 
ASSETS FIXED 22919, 3)..022 


S€-0 
4487 


7.967 
981516 


99.718 
99.718 
99% 18 
99... 718 


100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


10,270,000.00 
49,500,000.00 


10,000,000.00 

7,000,000.00 
19,000,000.00 
14,000,000.00 


50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


04/02/02 
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00:04:34 
BOOK VALUE 


10,061,219.46 
48), 587), boliZo 


9,971,844.00 
6, 980,291.12 
18,946,504.44 
13), 9:60), 592.1616 


50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
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GUI Ty 7/7 Oo U NED OF 


MR 4. 
(SIRPT) 
INVSMT 
NO. DESCRIPTION CUSIP 


A 38942 PUBLIC TIME DEPOSIT 


SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 


DANIEL DieAgiy Y. 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


SAN 


FRANCISCO 
451° 5.= 
INVENTORY 


MAJOR SORT KEY IS BANK 


FUND MATURITY PURCHASE SAF/ 


NO. (TICKER) DATE 


9901 08/21/02 08/21/ 


100.00% (C) 
REPORT TOTALS 
ASSETS 


PURP 
01 000 
FIXED 





5 ord bS ae aye 
3/31/02 
CUPN TRDNG BOOK 
RATE YIELD PRICE 
3.390 3.390 100.000 
3.390 3.390 100.000 
3.390 3.390 100.000 
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RUN: 04/02/02 00:04:34 
PAR VALUE 
SHARES BOOK VALUE 
100,000.00 100,000.00 
100,000.00 100,000.00 
100,000.00 


100,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.16) 

T NOTE (99.16) 

T NOTE (99.16) 


T NOTE (99.16) 
FEDL HOME LN MTG CORP 
FEDL HOME LN MTG CORP 


BK AMER C.D. 


TINOLE ¢9.9'213) 

UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 


FEDL HOME LOAN BK CONS 
LT NOLE(99:. 19) 

FEDERAL NATL MTG ASSN 
FEDL HOME LOAN BK CONS 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


Cal 7 3C 0 Us,Ner Y O 


MR. 
BANK BROK 
CASH DATE 

dro 

03/31/02 
19 
03/31/02 
ae, 
03/31/02 
19 
03/31/02 

19 40 

19 40 

19 40 

19 40 

19 40 

9 45 

19 87 

19 87 

59 87 

Eg 40 

9 40 

19 40 

169 40 

19 40 

AGS) 40 

19 40 

Iu) 40 

JES 40 


DANIEL 


MATURITY 
/ENTRY 


03/31/03 
04/01/02 
03/31/03 
04/01/02 
03/31/03 
04/01/02 
03:/31:/:03 
04/01/02 
03/15/02 
04/01/02 
03/15/02 
04/01/02 
03/12/02 
04/01/02 
LL/ 1S 03 
03/14/02 
03/07/02 
04/01/02 
03/07/02 
04/01/02 
03/14/02 
04/01/02 
03/14/02 
04/01/02 
03/14/02 
04/01/02 
04/04/02 
03/26/02 
04/11/02 
03/26/02 
03/27/02 
04/01/02 
11/30/03 
03/04/02 
03/20/02 
04/01/02 
03/20/02 
04/01/02 
03/07/02 
04/01/02 
03/14/02 
04/01/02 
03/14/02 


F SAN PoR: AIN’ Gt S620 
DA LY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/02 TO 03/31/02 
SETTLEMENT DATE BASIS 
32 FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
03/31/02 INTR 5.500 

03/31/02 5.615 

03/31/02 INTR 5.500 

03/31/02 5.616 

03/31/02 INTR 5.500 

03/31/02 5.615 

03/31/02 INTR 5.500 

03/31/02 5.604 

03/15/02 MAT 4.220 -13,000,000.00 -12, 462,067.22 
03/15/02 4.402 

03/15/02 MAT 4.050 -2,000,000.00 ~-1,923,500.00 
03/15/02 4.211 | 
03/12/02 MAT 4.200 -50,000,000.00 -50,000, 000.00 
03/12/02 4.200 

03/14/02 SALE 4.250 -30,000,000.00 -29,819,531.25 
03/14/02 4.509 180,468.75 
03/07/02 MAT 3.125 -10,000,000.00 -9,845,486.11 
03/07/02 3.174 

03/07/02 MAT 3.120 -12,000,000.00 -11,814,880.00 
03/07/02 3.169 

03/14/02 MAT 3.120 -1,000,000.00 -984,226.67 
03/14/02 3.170 

03/14/02 MAT 3.120 -5,000,000.00 -4,921,133.33 
03/14/02 3,170 

03/14/02 MAT 3.120 -4,000,000.00 -3,936,906.67 
03/14/02 3.170 

03/26/02 SALE 2.155 -22,000,000.00 -21,760,316.11 
03/26/02 2.479 239,683.89 
03/26/02 SALE 2.120 -14,000,000.00 -13,856,546.67 
03/26/02 2.142 143,453.33 
03/27/02 MAT 1.920 -4,000,000.00 -3,969, 920.00 
03/27/02 1.935 

03/04/02 SALE 3.000 -25,000,000.00 -24,890,750.00 
03/04/02 Soon 109,250.00 
03/20/02 MAT 1.770 -5,000,000.00 -4,974,433.33 
03/20/02 eg 

03/20/02 MAT 1.720 -7,584,000.00 -7,554,287.57 
03/20/02 (ey 

03/07/02 MAT 1.635 -10,000,000.00 -9,980,470.83 
03/07/02 1.638 

03/14/02 MAT 1.635 -14,000,000.00 -13, 968,208.33 
03/14/02 1.639 

03/14/02 MAT 1.640 -12,000,000.00 -11,973,760.00 
03/14/02 1.644 


04/01/02 


PAGE: i 
RUN: 04/02/02 00:04:22 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 

=5 7, 90'0!-010 
5, 00:0',:010 

=2371 7,819.00 
237, 875... 00 

=4, 125.500 
4, 225..00 

=2 7, 90:0...00 
27',-300)..00 

=93'7, 932 7/8 
13,000,000.00 

-76,500.00 


-1,820,000.00 
= 44097 12:9)..83 
=A Dat, O38. 5189 
=185,.120...00 

=15 413.38. 
-18866).67 
=63,, 093:.33 
=227°, 831.39 
=130;, 262.22 
-30,080.00 
=193, 688.32 
= 207,000.10") 
=—29;, 712.43 
AC SASS ey) 
=3 7, 194567, 


-26,240.00 


2,000,000.00 
51,820, 000.00 
-699, 609.38 
30, 938,270.46 
10, 000,000.00 
12,000, 000.00 
1,000,000.00 
5,000,000.00 
4,000,000.00 
=2:, 227650 
21,990,375.00 
-2,364.44 
13,989, 173.38 
4,000, 000.00 
-127, 804. 69 
25, 212, 236.01 
5,000,000.00 
7,584, 000.00 
10,000, 000.00 
14,000, 000.00 


12,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


DESCRIPTION/POOL# 
MEMO 

UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
T NOTE (99.24) 

T NOTE (99.24) 
MORGAN STANLEY C/P 
MORGAN STANLEY C/P 
MORGAN STANLEY C/P 
T NOTE 

T NOTE 

Ty Bitd 

T Bill 

eB al 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


Cl LY 7 -oC oO UN TY 


Mee: 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

9 40 

19 40 

19 40 

19 74 

19 74 

HES) 74 

19 40 

19 40 

19 40 

159 40 

159 40 

189 40 

19 40 

19 40 


DAN, TE Lh 


MATURITY 
/ENTRY 


03/28/02 
04/01/02 
03/28/02 
04/01/02 
03/28/02 
04/01/02 
03/28/02 
04/01/02 
03/28/02 
04/01/02 
03/28/02 
04/01/02 
03/28/02 
04/01/02 
03/28/02 
04/01/02 
03/28/02 
04/01/02 
01/31/04 
03/14/02 
01/31/04 
03/14/02 
03/12/02 
04/01/02 
03/12/02 
04/01/02 
03/12/02 
04/01/02 
02/29/04 
03/04/02 
02/29/04 
03/04/02 
03/28/02 
03/12/02 
03/28/02 
03/12/02 
03/28/02 
03/18/02 
04/01/02 
03/04/02 
04/01/02 
03/04/02 
04/01/02 
03/04/02 


OF SAN Be REA NG: 2. S260 
DAL ey. AAD 5 b= Ot a = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/02 TO 03/731/02 
SETTLEMENT DATE BASIS 
32 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
03/28/02 MAT 1.640 -14,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -12,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -10,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -4,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -3,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -2,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -2,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -2,000,000.00 
03/28/02 1.644 
03/28/02 MAT 1.640 -1,000,000.00 
03/28/02 1.644 
03/14/02 SALE 3.000 -25,000,000.00 
03/14/02 3.1318 
03/14/02 SALE 3.000 -25,000,000.00 
03/14/02 32138 
03/12/02 MAT 1.750 =6,000, 000.100 
03/12/02 3 
03/12/02 MAT 1.750 =19;:000, 000:..00 
03/12/02 Maes! 
03/12/02 MAT 1.7590 =25,;'000,,:000:.:00 
03/12/02 Le al3 
03/04/02 SALE 3.000 -25,000,000.00 
03/04/02 3.041 
03/04/02 SALE 3.000 -25,000,000.00 
03/04/02 3.041 
03/11/02 SALE 1.730 -50,000,000.00 
03/11/02 1732 
03/11/02 SALE 1.730 -50,000,000.00 
03/11/02 Ia 
03/18/02 SALE 1.730 -50,000,000.00 
03/18/02 132 
03/04/02 PURC 1.740 25,000,000.00 
03/04/02 Ie 42 
03/04/02 PURC 1.740 50,000,000.00 
03/04/02 1.742 
03/04/02 PURC 1.740 50,000,000.00 
03/04/02 WS YA 


448 7 


BOOK VALUE 
PREM. / 


(DISC) 


-13, 964,284.00 
-11,969, 386.99 
-9,974, 489.00 

-3,989,795.56 

-2,992, 346.67 

-1,994,897.78 

-1,994,897.78 

-1,994,897.78 

-997, 448.88 


=2 4, 9337593 75 


66,406.25 


=24 938709341 


66,406.25 


=5), 990,/265..90 
=18,, 9169), 17:2..'00 
=24;, 9519), 437 250 


-24, 980,468.75 


169), 532.25 


= 214, 98.0;, 4.68). 375 


ho DSi. ZS 


—4:9;, 932,122.22 


67.2277 118 


SAO PIS 24 a2 22 


67,2772 78 


=A S257 U2 22 


OW, 201 18 


24,966,166.67 
=33),833:33 
49,9324 383.83 
-67,666.67 
49), 982,833.33 
=(6i/ 16 6.6). Gil) 


AMORT/ (ACCRET) 


=35;,, 716.00 
=3.0);6n 371021 
= 25), 51 W010 


-10,204.44 


= ,O096-33 
=O pLOZn22 
=9),102-322 
=o 02.22 


= 2,00 2 


=87, 016.00 


=3 7) ,0L 72285 


= 97 134750 


=30),828..:010 


=40:, 562.50 


= OF lOZ 8 


=O aloe ly, 


=26, 430...56 
=216,430;256 


-43,250.00 


PAGE: 2 

RUN: 04/02/02 00:04:22 
(INTEREST) (GAIN) /LOSS 
SETTLEMENT 


14,000,000.00 
12,000,000.00 
10,000,000.00 
4,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
U7 Ue deo 0 
24., 903,422.25 
sae alts ameo) 0) 
24,903,423.40 
6,000,000.00 
19,000,000.00 
25,000,000.00 
Sey Os) Sa WO) 
24,930,027 As 
58, O9 SS 
24,930), O29. 
49), 959; 152-278 
419, 9D9 4, Oe 8 
13889 

49, SUG Aci eda 
=24, 9166, 166). 697 
419), 2827535559 


=4'9,, 932, 555555 
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Ci T Y¥o/ CO UN TY OuE SAN FRANCISCO 


MR. DANIEL DALY As VS" 1-5) OF Av Ae a8 a 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
03/01/02 TO 03/31/02 RUN: 04/02/02 00:04:22 
SETTLEMENT DATE BASIS 
32 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

39175 T BILL 19 87 05/02/02 03/07/02 PURE 1.720 17,530,000.00 17,483,097.51 
03/07/02 03/07/02 1125 -46,902.49 =i}, 48:30:97. a1: 

39176 T BILL ae 87 05/02/02 03/07/02 PURC 1.720 27,400,000.00 27,326, 689.78 
03/07/02 03/07/02 1. H25 =73,,310).22 =27:, 3267 689.278 

39177 T BILL 19 87 05/02/02 03/07/02 PURC 1.720 5,070,000.00 5,056,434.93 
03/07702 03/07/02 Li T25 =13}, 969-07 =5;, 056,434.93 

39178 T BILL 19 87 05/16/02 03/07/02 PURC 1.720 18,000,000.00 17,939,800.00 
03/07/02 03/07/02 1.726 -60,200.00 =17, 939), 800.00 

S979} Te BLE aly) 87 09/05/02 03/07/02 PURC 1.870 2,000,000.00 1, VBL, O92 21 
03/07/02 03/07/02 1.888 S187 9107 2 19 =1, 98 O92 25: 

39180 T BILL als) 87 09/05/02 03/07/02 PURC 1.870 5,000,000.00 AV 992, 130456 
03/07/02 03/07/02 1.888 -47,2609.44 =4, 952,730.56 

3918 T) BILE 19 87 09/05/02 03/07/02 PURC 1.870 5,000,000.00 4,952, 130.36 
03/07/02 03/07/02 1.888 -47,269.44 =4) 9527, 1302516 

39182 T BILL 19 87 09/05/02 03/07/02 PURC 1.870 8,000,000.00 7,924, 368.89 
03/07/02 03/07/02 1.888 =15;,632..21 =7, 924,368.89 

39183: T’ BILL 19 87 09/05/02 03/07/02 PURC 1.870 8,000,000.00 7,924,368.90 
03/07/02 03/07/02 1.888 = 15:7 O30 =7', 924, 368.90 

39184 T BILL £9 87 09/05/02 03/07/02 PURC 1.870 3,000,000.00 2, 971 7638). 33 
03/07/02 03/07/02 1.888 =28 » SOLE. G7 = 2), Sil; 638)... 33 

39185 T BILL 19 87 09/05/02 03/07/02 PURC 1.870 3,000,000.00 2, 971, 638.33 
03/07/02 03/07/02 1.888 =28;-3'61. 67 =2,, 914 63:8. 33 

39186 T BILL 189 87 09/05/02 03/07/02 PURC 1.870 3,000,000.00 2791638033 
03/07/02 03/07/02 1.888 =28, 361.67 =D DIE NOS 8% 38 

39187 T BILL 19 87 09/05/02 03/07/02 PURC 1.870 7,000,000.00 6, 9337, 822.18 
03/07/02 03/07/02 1.888 = 66,7 77 222 16,7 ISS RZ ais 

39188 T NOTE 19 87 02/29/04 03/07/02 PURC 3.000 30,000,000.00 29,890,557.07 
03/07/02 03/07/02 35221 =109 , 442.93 =2'9,, 8907551, 307 
40 03/14/02 SALE 3.000 -30,000,000.00 -29,890,557.07 =), AOS 6 131, 250:.100 
03/14/02 03/14/02 35221 109,442.93 29,776,426. 63 

39189 T NOTE (99.03) 19 40 02/29/04 03/11/02 PURC 3.000 20,000,000.00 19,835,122.28 
03/12/02 03/11/02 3.484 =164) 8 76s 72 =19 783/59), Y22 28 
40 03/14/02 SALE 3.000 -20,000,000.00 -19,835,122.28 = 409-39 =O; OSH S10 
03/14/02 03/14/02 3.484 164-877 «72 19), 850); Godot 

39190 T NOTE, (99.03) 19 45 02/29/04 03/11/02 PURC 3.000 20,000,000.00 19,835,122.28 
03/12/02 03/11/02 3.484 =164 87-1. 12 =19'7, 835), 22528 
40 03/14/02 SALE 3.000 -20,000,000.00 -19,835,122.28 =—4)7. 89122 = 10}, OSH 
03/14/02 03/14/02 3.484 64, 87-12. 12 169), 8510), Soak 00 

39191 T NOLE= (S903) 159 87 02/29/04 03/11/02 PURC 3.000 20,000,000.00 19,835,122.28 
03/12/02 03/11/02 3.484 =U64 78370 51-2 SS) SOA LADS 2s) 
40 03/14/02 SALE 3.000 -20,000,000.00 -19,835,122.28 —4y BOeaee 10) 938i = a9 
03/14/02 03/14/02 3.484 P64 871512 LSI; OHL525 

39192 ‘TT NOTE (99.03) 19 8950272904 03/1L/02 PURG 3.000) 20,000, OO0N00~ 119,835,012 2.,28 


03/12/02 03/11/02 3.484 S164 8 Is ee =I 9, BSo_ A 22 28 








ns Tate ‘& aor’ “ye a my G2: nS Was Var BRE, . 065:"409° 02 : 
a ; < 25s LOR | x , 
etys. & PITt ie if BE) enlace ? = Sie : Ms oe 265" Ce 
< ee © * RivsirAds S2 : rigs 
~ Wara? 4 BrTT 3 3 usene hus GPO =<03 waa 215 . 2° pdalhooe oo 
ib aes Bh EF ad a "eee 
7+ Bit t 14 a) ee se ie % Le 1 a0 ie" o0er Of 
’ Wa \OS"G203 1 et 
‘ pe : , - 
atic + ; 5 14 225 exe = merece’: 145i z h 8 ; 1 
= o7\a3 Ts Gps Ane iy =. 
be 48 ti “~ e mi Pat Eke a aay A a = Ee ji iE ” ie r 
aa rams oct ea $72 ve 
78733 &. HIT as be ess F230 vs be 35 2° Eo a 
OFAGS..94 Gakos oa 7° 2 
ssi22 L ETI ft Si Fess 1es D219 j)\05. 220 I 33 2h" 2 : 
xo: i.e5 FOS\O5 », Pad 
TA? Bali i > G2 RB OF 9301... ho ‘? 
2 fii , {AE \EMIEA = ~ 2) ‘ tt k 
ty ir ; { REO HVE cwee ix i vt 
5 Baar - 
LIME PEL wel 
SS cS a i\? 
iM +4 Ye PLT See a ‘ 
. 
r > ‘ 3 
, i re i 7 j 


meres & S377 





ae 





a ‘ a a 


a 


ae t e 


855 Gz ira\ 
SARS 


0 ed ee ett =e Sea ies-. 
=. ; we 13 aye 3106 G3\Gs\05 | 


BSS. Sah tet 
(OS. OFAG3\E 
Q7.03\Os BFGALOS 
A O8\G2\85. 07543 \5 
* ies S3\0a\Gs OF465 as 
GONGL.6S O3h0.. 145 
7 ae TH Se] WAS pr HEA O% 
a KOS az% 

<a a Nie EF\i 


,AN05 





> 5S < 


02 \es- 


| winenrna 


: sept 





* 


» 





. 
av 


s*beg" one" oy 


fx OF WD Ek 
V3 how ae 
eh +] 

A 


rh ooo" ~~: a cs 


' « . a i, 
‘o.- 2 Pup 
le > gt 

© &. 


ape iia: 56 





Se Pwr Salas a Tes Mae 
pan" aig? O02 "G0. ~32t eae 7, 
ow" “one: 00, $2°8a0" pea" as— 


gate! Tse 'se 





-Te¢' Sis" rae = a 
Qo 43" 
-F0n" 41S 33 | 
: ~ be Fa" =" 


Pea ae ye eo ~ -_ 
We ab ae ee 
1. sau ‘o* x Fo “CAE ASA = 
Loins Wan 7 rs ee 
—4- Gf) UM) _ 154, = 
“= SG2eA 3 ~Eae] yes; 
Si a ie Se ee ; a 
i > i: | a ta “ — 
>. - - ss Py -* -_ 
v6 d . oe! rig es ate ae, Re 7 
Bas Sates } nate 4 se 
> oe . 4 
oe G4 -2'neey . 
1°. 423° 3 
« te” er . ‘ : 
Jue Pa 5 ing Ped t 
h A o Ss : iy 
=F" 5 45 -J i293 o33°= % 
» 4 aS - 
; ; : 
. vs i oh s&s ae eet 
P i ASTaE C72 SHE | ee © 
‘ 
sit a4 6 pt 
+. 
a 2 
é ~ -* 7 
+r 


* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


3:91:92 


39193 


39194 


$9195 


39196 


Sur 


39198 


39199 


39200 


39201 


39202 


39203 


39204 


39205 


39206 


39207 


39208 


39209 


39210 


DESCRIPTION/POOL# 


MEMO 


T NOTE 


MORGAN 


MORGAN 


MORGAN 


MORGAN 


T Bills 


T Bills 


tT Bails 


Te Bass 


Th (Balas 


T NOTE 


BNY INT 


T BILL 


(99.03) 

STAN C/P 
STAN C/P 
STAN C/P 


STAN C/P 


(40577.17) 


Cale vey. 26 10 Une TY. 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 74 

159 74 

169 74 

de) 74 

19 40 

1:9 40 

19 40 

159 40 

19 40 

19 40 

40 

9 40 

a) 40 

169 40 

19 40 

deg 40 

dc9 40 

129 99 

99 

LY) 87 


DANIEL 


OUF 
De AS Tay YX, 


AN 
4 


DETAIL TRANSACTION REPORT - 
03731702 


MATURITY 
/ENTRY 


02/29/04 
03/14/02 
05/07/02 
03/12/02 
05/07/02 
03/12/02 
05/07/02 
03/12/02 
05/07/02 
03/12/02 
05/02/02 
03/14/02 
05/02/02 
OS V4 702 
05/02/02 
03/14/02 
05/02/02 
03/14/02 
05/02/02 
03/14/02 
02/29/04 
03/14/02 


03/14/02 
04/04/02 
03/18/02 
04/18/02 
03/18/02 
04/25/02 
03/18/02 
05/16/02 
03/18/02 
05/23/02 
03/18/02 
08/01/02 
03/25/02 
04/30/02 
03/28/02 


03/28/02 
09/26/02 
03/28/02 


FRANCIS 
a5 Oe Ode 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-20,000,000.00 
10,000,000.00 
7,000,000.00 
19,000,000.00 
14,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
10,000,000.00 
-10,000,000.00 
8,000,000.00 
5,000,000.00 
7,000,000.00 
14,000,000.00 
12,000,000.00 
40,000,000.00 
25,000,000.00 
-25,000,000.00 


50,000,000.00 


03/01/02 TO 
SETTLEMENT DATE BASIS 
32 FUNDS 

TRADE / TXN COUPON 

SETTLE TYP YIELD 

03/14/02 SALE 3.000 
03/14/02 3.484 
03/12/02 PURC 1.810 
03/12/02 1.815 
03/12/02 PURC 1.810 
03/12/02 1:80 5 
03/12/02 PURC 1.810 
03712 /02 1815 
03/12/02 PURC 1.810 
03/12/02 1.815 
03/14/02 PURC 1.740 
03/14/02 1.744 
03/14/02 PURC 1.740 
03/14/02 1.744 
03/14/02 PURC 1.740 
03/14/02 1.744 
03/14/02 PURC 1.740 
03/14/02 1.744 
03/14/02 PURC 1.740 
03/14/02 1.744 
03/14/02 PURC 3.000 
03/14/02 3.465 
03/14/02 SALE 3.000 
03/14/02 3.465 
03/18/02 PURC 1.730 
03/18/02 1.731 
03/18/02 PURC 1.730 
03/18/02 ibees\s} 
03/18/02 PURC 1.730 
03/18/02 e738 
03/18/02 PURC 1.765 
03/18/02 1.770 
03/18/02 PURC. 1.775 
03/18/02 178i 
03/25/02 PURC 1.885 
03/25/02 1.898 
03/04/02 PURC 5.550 
03/04/02 Sra SI0) 
03/04/02 SALE 5.550 
03/04/02 52550 
03/28/02 PURC 2.030 
03/28/02 2.051 


c 0 


44.8 


BOOK VALUE 
PREM / (DISC) 


=19,, 835; 122528 
164,877.72 
9,971,844.00 
=28,196.. 00 

6; 980;,291..12 
=19;7, 108.88 
18,946,504.44 
= 53749515516 
13,960,582.66 
=39;,417.34 
49,881; 583:.33 
=1 13), 406567 
49,881, 583.33 
-118,416.67 
49),881,,583:.33 
=118,,416.5-67 
49),.881, 583.33: 
=118;,416...67 
195, 95 2771035..33 
=477) 3662.67 
9,923,.913:.04 
—-1.67:08 6. 96 
=9',.923;, 913.04 
76,086.96 
7,993,464.44 
= 67.930; 

AF I927 Doles. 3 9. 
-7,448.61 
GAGs 2 22 
S127 1i82a7 8 

US 2999 70037016 
-40,496.94 
17-960), 950.100 
=39),,0505 00 
B91 29) BG. 677 
=21/0, 183.233 
25,000,000.00 


-25,000,000.00 


49,486,861.11 
SSeS) al ushishetes) 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


=4,:8. 9". 22 


Fla) 


04/02/02 


PAGE: 4 
00:04:22 


(GAIN) /LOSS 
SETTLEMENT 


=O, 939-5 75 


193-850), 951.25 


=9,.971, 844.00 


6. 9 BOF ZONE? 


-18,946,504.44 


=13, 960, 582466 


=49, 881,,°583:..33 


=49, 881), 983633 


=49;, 881,583.33 


= 49; 88,583). 33 


=19),9527.033)333 


=9',923;,.913. 504 


=f ,,562,200 


9,925) 4 Sis 22 


-7,993,464.44 


=45, 992; Soles! 


=1659 Oil 2a 2 


=137°959;7 5032016 


=11, 9160; 950/200 


=39;, 129;,-816. 16m 


-25,000,000.00 


40-50 a 17g, 


2-5), O40), oi 7 le. 


-49,486,861.11 
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Grr tT Y./- C2Or UN Try O:E SAN FRANCIS CO 
MR. DANTEL DALY 4 de>: =o Sda= 4 4 Be7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/02 TO 03/31/02 
REPORT GRAND TOTALS 


ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
PURC 2.158 788,000,000.00 184,824,396.43 =3,175; 603.57 
( 39) 
SALE 2.904 -486000000.00 -484108394.92 1,891,605.08 =15,/294,,,03'8:..17 
( 18) 
INTR 5615 -275,000.00 
( 4) 
MAT 2.551 -249584000.00 -248100599.50 = 3,303, 400550 


PAGE: 5 
RUN: 04/02/02 00:04:22 


LOSS SETTLEMENT 


-784,824,396.43 


=91'8,,034 57 4855.83.77 655.156 
43:2, 812.90 


249,920,599 .50 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


38942 PUBLIC TIME DEPOSIT 


Cal fh 7/7 C OU sNe TY OFT SAN FRANC LS C0 
MR. DANIEL DALY A. Vcd: = 29:43) 2A = Al a Be 
DETAIL TRANSACTION REPORT - FIXED INCOME 
03/01/02 TO 03/31/02 

SETTLEMENT DATE BASIS 


FUND: 9901 1997 EDUC FAC(SFUSD) 1999B 5.08% 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 08/21/02 03/31/02 INTR 3.390 


03/31/02 04/01/02 03/31/02 313390 





PAGE: 6 
RUN: 04/02/02 00:04:24 


(INTEREST) (GAIN) /LOSS 

AMORT/ (ACCRET ) SETTLEMENT 
-847.50 

847.50 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 





15 SUSAN LEAL 
TREASURER 
DANIEL P. DALY 
IQ CHIEF INVESTMENT OFFICER 
May 6, 2002 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past ten months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 108,545,805 Earned Interest Yield 
Total Net Earnings $ 100,386,614 Pooled Funds 4.399% 
Average Age of Portfolio 186 Days All Funds 4.145% 


Total cost of the securities on hand on April 30, 2002 was $3,256,851,520 with a market value of 
$3,292,307,030 plus fixed assets accrued earnings of $22,439,521. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
April 30, 2002. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of April 2002, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on April 30, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of 
April 2002. 


Very truly yours, 






DOCUMENTS DEPT. 


MAY 
Susan Leal 8 2002 


Treasurer SAN FRANCISCO 
PUBLIC LIBRARY 





Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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4/01/02 THROUGH 4/30/02 


ALL FUNDS 


-------- GOV'T SECURITIES -------- 


ASSETS 
17 =liy199,660..25 
7,973,241.18 
3,191,356, 476.82 
3.040 

3,256,751, 520.00 
3,260,571, 426.32 
2827 

185.64 


185.64 


LIABILITIES 
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. 000 
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RUN: 


~--------- TIME DEPOSITS --------- 


ASSETS 
282.50 
100,000.00 

3.437 

100,000.00 
100,000.00 

3.437 

113200 


113300 


LIABILITIES 


PAGE: 1 
05/01/02 08:24:00 


4,199,660.25 
17-973: 523268 
3,191,456,476.82 
3.040 

37.25:6;,891 75205010 
32607671, 426532 
221087 

N/A 

N/A 


3.040 
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SUMMARY DESCRIPTION 


(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 


(Investment 


ohh 


1010 PUBLIC TIME DEPOSIT 


TREASURY BILLS 


TREASURY NOTES 


FEDERAL HOME LOAN BANK 


FEDERAL NATIONAL MORTGAGE ASSN. 


FNMA DISCOUNT NOTES 


FARM CREDIT DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


EMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


M 


Cell s/ 1G sOeUgNCTSY OF SAN 


R 


NEGOTIABLE C.D.'S 


FRANCISCO 


DANIEL DALY alo) Oo 4 = A aCe] 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 4/30/02 

MAJOR SORT KEY IS ICC# 

CUPN TRDNG BOOK 

RATE YIELD PRICE 

ol. OL BC) LehoZ 163,999 506 

245593 (C) 4.672 4.970 99.099 

- 77% (C) 4,000 42026 99.975 

1.04% (C) 4.700 4.700 100.000 

6.913.(C) e932 958 985743 

- 463 (C) 13873) 15896 98.838 

2:58:51 (C) 2885 1.907 98.875 

4.85% (C) 2,023 2060) 9852113 

1. 53%-¢€) 1810 1.815 9947148 

6.263% (C) 451423 *4. 123 100.000 

00% (C) 3,390. 3:..3:910 -1.0'07..0:010 

REPORT TOTALS == == = ee 

ASSETS FIXED 2.69% "2.780 99:33:13 


RUN: 


PAR VALUE 
SHARES 


1, 669;,022, 000.00 


808,005,000.00 
25,000,000.00 
34,000,000.00 
228,000,000.00 
15,000,000.00 
85,000,000.00 
160,770,000.00 
50,000,000.00 
204,000,000.00 


100,000.00 


05/01/02 


PAGE: at 
08:54:03 
BOOK VALUE 


1, O6L,.275;, 247296 


8007122, 101s 61. 
245,993, 1505010 
34,000,000.00 

225,134,646.11 
14,825,644.45 
84,043,850.00 

W571, 89.6; 55k 105) 
49,859, 222.22 

204,000,000.00 


100,000.00 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Cui? Ye/ (6 OnUON ITY 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS BILLS 


11/07/01 05/02/02 

T BILL 
03/07/02 05/02/02 

T Bi 
03/07/02 05/02/02 

T BILL 
03/07/02 05/02/02 

tT “Baiks 
03/14/02 05/02/02 

T Bills 
03/4/02 05/02/02 

T Baas 
03/14/02 05/02/02 

T Bills 
03/14/02 05/02/02 

To BLS 
03/14/02 05/02/02 

T BILL 
04/04/02 05/02/02 

T BILL 
04/12/02 05/02/02 

Bahr 
04/12/02 05/02/02 
UNITED STATES TREAS 
11/08/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 
UNITED STATES TREAS 
11/13/01 05/09/02 

T BILL 
04/01/02 05/09/02 

T BILL 
04/01/02 05/09/02 

T BILL 
04/01/02 05/09/02 

T-BILL 
04/01/02 05/09/02 

T BILL 
03/07/02 05/16/02 

TS BIG 
03/18/02 05/16/02 

tT Bibi 
04/04/02 05/16/02 

Pr BLL 
05/16/02 


04/09/02 


BILLS 


BILLS 


BILLS 


BILLS 


DANTIE 


L 


Ouk 
DAC ay 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795781 


912795551 


912795JS1 


912795JS1 


912795581 


912795JS1 


S127 95 7SL 


OU2795TS 1 


9127957381 


912795JS1 


912795JS1 


912795781 


912795JIT9 


912795 T19 


912795579 


912795JIT9 


9127955T9 


912795JIT9 


912795TT.9 


912795d9T9 


912795JU6 


912795JU6 


912795JU6 


912795JU6 


BANK 
BROK 


ILS) 
40 


SAN FR AINGC 1 s.iC © 
A015 = 595, 4 = 4 478 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


1.7200 
1 7 24:6 
1.7200 
1.7246 
1.1200 
1.7246 
1.7400 
1.7441 
1.7400 
1.7441 
1.7400 
1.7441 
1.7400 
1.7441 
1.7400 
1.7441 
1.7300 
1.7323 
1.6850 
1.6866 
L680 
1.6866 
1.7900 
1.8063 
1.7700 
1.7899 
17.700 
1.7898 
1.7700 
1. 7629 
1.7000 
1. HOSA 
1.7000 
i OSt 
1.7000 
i. 7OSt 
17000 
ey 70) shal 
1.7200 
1258 
qe GSO 
ea w 
1.7000 
1.7034 
1.6900 
1 1692)9 


40,000,000.00 
39,646,044.44 
17), 530),.00:0...00 
17, 483),097 .5u 
27,400,000.00 
2173207689... 78 
5,070,000.00 
5,056,434. 93 
50,000,000.00 
49, 881,583.33 
50,000,000.00 
49, 881,583..33 
50,000,000.00 
49: 881,7583:.33 
50,000,000.00 
49, 881,583 ..33 
20,000,000.00 
197,992 7033..33 
50,000,000.00 
49,932,722 322 
49,000,000.00 
48,954,130.56 
11,000,000.00 
1L0i,,989% 102.418 
25,000,000.00 
24,713, 163.89 
2,522,000.00 
2,000, 052. 30 
2,022, 000.00 
2,500,000.00 
478,000.00 
473,892.50 
50,000,000.00 
AO), 9100, 200278 
50,000,000.00 
49,910), :2957..97'8 
50,000,000.00 
49), 910, 277278 
50,000,000.00 
497,900, 294 278 
18,000,000.00 
17,939, 800:..00 
14,000,000.00 
137, 99,950 03'0'6 
20,000,000.00 
195, 9'60;,333).33 
11,000,000.00 
10, 980,893.61 


40,000,000.00 
100.0000000000 
17, 530, 00.0'.'0.0 
100.0000000000 
27,400,000.00 
100.0000000000 
5,070,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
20,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
49,000,000.00 
100.0000000000 
11,000,000.00 
100.0000000000 
24,992,187.50 
99.96875000000 
2,921, 2112.88 
99.96875000000 
Zp DO 21 88 
99.96875000000 
477, 850.63 
99.96875000000 
49,984,375.00 
99.96875000000 
497-984, 379.00 
99.96875000000 
49,984, 375...00 
99.96875000000 
49,984,375.00 
99.96875000000 
17.9837 125.00 
99.90625000000 
13, 986, 87'5...00 
99.90625000000 
19), 981, 250'.00 
99.90625000000 
10; 989), 68 7..5'0 
99.90625000000 


RUN: 


05/0102 


PAGE: 1 
08:54:39 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


35.1)7,9:44.45 
SUNGARD 
46,064.95 
SUNGARD 

UZ OOM 
SUNGARD 
13,322.84 
SUNGARD 
116,000.00 
SUNGARD 
116,000.00 
SUNGARD 
116,000.00 
SUNGARD 
116,000.00 
SUNGARD 
46,400.00 
SUNGARD 
647, 87'5:. 00 
SUNGARD 

43 od SO 
SUNGARD 

9), 1.8'2..356 
SUNGARD 
216,/2911,..67 
SUNGARD 
20/9993. 7a 
SUNGARD 
21,,:,005:.65 
SUNGARD 

3, 9205.85 
SUNGARD 
107 /8335.<.33 
SUNGARD 
70,833.83 
SUNGARD 
7/0), 833..33 
SUNGARD 
10,7-833.33 
SUNGARD 
47,300.00 
SUNGARD 
310), 20a a. 
SUNGARD 
25, 500. 00 
SUNGARD 
ial, S60 516 
SUNGARD 


UNREALIZED LOSS 


2, O11 Ta 
837.54 
1, 30:95 1 


242% 23 


2, 416 267 
27, AL 6 67 
2, 416-6: 
966.67 
27402218 
Var Pao) See) 
514.86 
27 eS 94 
203: 287) 
206.23 
36.28 
37, 203339 
3,263.89 
37 ZOSuBY 


35 263.989 


= 3 pou 100 
=2, C20 eae, 
4), 383533 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 


M 


CLT YY 77 CO USNS 
DANTIEL 


R 


PURCHASE MATURITY DATE 


T BILL 

04/09/02 05/16/02 
T BILL 

04/09/02 05/16/02 
T BILL 

04/09/02 05/16/02 
LT BILE 

04/17/02 05/16/02 
DP BELL 

04/18/02 05/16/02 
T Bib 

04/18/02 05/16/02 
T BILL 

04/18/02 05/16/02 
T Bills 

03/18/02: 05/23/02 
TB ibas 

04/03/02 06/06/02 
T BILL 

04/03/02 06/06/02 
T BILL 

04/03/02 06/06/02 
T BILL 

04/03/02 06/06/02 
T BILL 

04/19/02 06/27/02 
Ta ess 

04/19/02 06/27/02 
UNITED STATES TREAS 

01/08/02 07/05/02 
UNITED STATES TREAS 

01/09/02 07/05/02 
T BILL 

04/30/02 07/05/02 
T BILL 

04/30/02 07/05/02 


UNITED STATES TREAS 


02/11/02 


OU/1LL/02 


UNITED STATES TREAS 


02/11/02 


07/11/02 


UNITED STATES TREAS 


02/11/02 


07/11/02 


UNITED STATES TREAS 
02/11/02 07/11/02 
T BILL 
04/03/02 07/25/02 
T BILL 
04/03/02 07/25/02 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


x 


OF 
DALY 


SAN 
4 1 


FOR AlN © Ls, GO 


5 - 


Se a ae 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/02 


CUSIP 


912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795IV4 
912795JX0 
912795I5X0 
912795ITX0 
912795TxX0 
912795KA8 
912795KA8 
912795KQ3 
912795KQ3 
9127 95KO3 
SI2Z7TISKO3 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
GU27T 9 SK LI 


SUDO RL, 


BANK 
BROK 


ale) 


19 


CPN RATE 
YTM TR 
1.6900 
I G929 
1.6900 
1.6929 
1.6900 
Ls6929 
ae oi 23)10) 
Leon 13 
1.6550 
ls6o cI 
1.6550 
Gor 
1.6950 
1. O57: 
127750 
1.7808 
Ls. 7100 
de AO 
1.7100 
1. HES 2 
1.7100 
te was2 
1.7100 
1 EO 
1.6100 
1. 6L50 
1.6100 
1.6150 
1.7500 
ie WEDS 
1 7200 
1 VSAT 
17200 
1.7254 
L200 
Lh2o4 
1.7400 
LetS27 
1.7400 
1. Ho27 
1.7400 
EOLA 
1.7400 
S27. 
I 850 
Ibe Syl 
1.7850 
iS POS 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 


7,000,000.00 
6,987, 841.39 
8,000,000.00 
7,986,104.44 
7,000,000.00 
6, 987,841.39 
50,000,000.00 
49, 932,534.72 
15,000,000.00 
14,980,691.67 
5,000,000.00 
4,993,563..88 
5,000,000.00 
4,993,563.89 
12,000,000.00 
11; 960;950...00 
3,000,000.00 
2,990,880.00 
2,500,000.00 
2,492,400.00 
2,500,000.00 
2,492,400.00 
2,000,000.00 
Li, 9937920 ..010 
50,000,000.00 
49,845,708. 33 
50,000,000.00 
49,845,708. 33 
5,000,000.00 
UWA) oom ho oyrealed 
12,000,000.00 
I, 898,520.00 
20,000,000.00 
1£9',-93:6;933:.33 
33,000,000.00 
32,895,940.00 
3,000,000.00 
2,978,250.00 
2,000,000.00 
1, 985;,500'..00 
2,000,000.00 
i, 985; 500.00 
2,000,000.00 
1,985,500.00 
8,000,000.00 
Up DDS 9) Oe Oil 
15,000,000.00 
HA SIS 7 9565 25 


448 7 


MARKET VALUE 
MARKET PRICE 


6, 9935 43i7...00 
99.90625000000 
77992, 500'..00 
99.90625000000 
6, 993,437.50 
99.90625000000 
49), 953), 025..00 
99.90625000000 
14 985i; 93/7. 50 
99.90625000000 
4.79997, 312 350 
99.90625000000 
4,995, 302.50 
99.90625000000 
11,985,000.00 
99.87500000000 
24-994, 375.100 
99.81250000000 
2.7495, 352. 50 
99.81250000000 
27 495.7382. 50 
99.81250000000 
1, 99'6),;250,. 0:0 
99.81250000000 
49, 859,375.00 
99.71875000000 
49,859,375.00 
99.71875000000 
4,984,375.00 
99.68750000000 
11, 962,500.00 
99.68750000000 
ES, 93:7), 50000 
99.68750000000 
32,896,875.00 
99.68750000000 
27. 98:95, 6892550 
99.65625000000 
It, 99:35, £25;.'00 
99.65625000000 
i, 9937,.125..00 
99.65625000000 
Ii 993i 25).,00 
99.65625000000 
U, 967, 500. 00 
99.59375000000 
14, 939,062.50 
99.59375000000 


RUN: 


05/01/02 


PAGE: 2 
08:54:39 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


7,229.44 
SUNGARD 
85, 262 «22 
SUNGARD 
7,229.44 
SUNGARD 
32, 569.45 
SUNGARD 
8,964.58 
SUNGARD 
2), 988.20 
SUNGARD 
2,983.19 
SUNGARD 
26, 033).33 
SUNGARD 
34.9:90'..00 
SUNGARD 
37, 329.00 
SUNGARD 
33:25:00 
SUNGARD 
2,660.00 
SUNGARD 
267835233 
SUNGARD 
26,893.33 
SUNGARD 
27, 4651528 
SUNGARD 
64, 21333 
SUNGARD 
955.516 
SUNGARD 

I OisOeOw 
SUNGARD 
£1,455. 00 
SUNGARD 
7, 6316.67 
SUNGARD 
7,636.67 
SUNGARD 
U7, 636. 67 
SUNGARD 
1A; OG (Ge, 
SUNGARD 
20,825.00 
SUNGARD 


UNREALIZED LOSS 


=1y, 63:3). 33 
=1, 866.66 


=), 6339233 


= ili Oday 


33 TESS 
= p23 9258 
=1723:9), 58 
=e SaaS 
-495.00 
=A 2... 510 
=412°-50 


=33:0:..00 


=137 HOCS66 


= 137 k66%.66 


i sacou! 


=2:33,35 
=33'8)8:9 
-641.67 
=O, 
Soi 
StS? 


SO 
1,216.66 


2, 281525 









“tow 


aa 28928. aioe. 
OHO oS 
=: 


¥ 


z 


ae 


& 


* 


Go & 


13! ¢ 


i863 OMA baxbe - 
putes Sivis® SBEYT sires 


val sei ear \elOs 


Ex S8E¥S PITTS 


GE\TLNGS 

Stoescs 
SO1.0O°103 
Se PANS 


ae \7e\os 


“atgsaenes 
atsja0RO? 
wae 
as 5exd2 


aTS lL aeKve 


SS Ase 


2% 5 4 a > py 4 


Britian ida. 


ita ¥ 


2s 
«Of 
roo 
+ Te50 
es 
| BEG 
“FES 
Ware) 
S20 
Cee 
#00 
253 


se 


1 


aoe 


= 


Ca. 





S278 
P2925 
6756 
7° #720 
<< ha 
7 &@780 
r*3 ys 
2 =e 
| 21k 
}  parke 
a M33 
rs 
j 
3h 
eae?) © 
= r 
ps 4 
Ly 
f 
t 
é 
ae 


“St asar2g' ab 


3 008" o00". on. 


es gea* ato*ad 
3s" See 990" OG. 


@\a28* 039°93 


Satteh Santas 


3° a3 90071 
2° aoe" Je" 7 
2 O00" a0" Oe 





12 St2-ab8" 92 
2G" wou 000 -~oe 
+3° 8¢2° “AOS: 72 
rg" 202" d0e 4a 

I* 3313 * eae 9) 
Sica ee 50 

» 

=" ¢ec-- 450.40 
“Sip Oa SO 
$43 "970700 

/ * s 

: a ib 
2° a AT 

Ph 2386 OG 
= w bis 
$* FR py ag 

2° 962° ooo 
' = .* 24 
Faces § 
i =a —_, 2 
es at 
“<n 
46 4 g 


“3a 88120600090. 
-eseae" Big ao 
“Ba eB. 19NHONOGE 


‘ee : 
Ss" 3e0* tae * AG 


ta eas 200° 99 


23° tess0oennet - 


rE a2" Or og 


eB cere rears 


wet 2 ao 
eat rs 
2 a i hs 22M. 
2° 420332. 5a” 
ast eTeacnerse 
f 3a0° S990 





iolet ai i 





 . 


tet 






ro 





ofa 4 
ee) iad 
m7 ;¢ 
sup 
os 
5 

















(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 
T BILL 
04/03/02 07/25/02 
UNITED STATES TREAS 
01/31/02 08/01/02 
T) Bad 
03/25/02 08/01/02 
UNITED STATES TREAS 
02/11/02 08/08/02 
UNITED STATES TREAS 
02/11/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/13/02 08/08/02 
LeBali 
02/20/02 08/15/02 
Bae 
04/05/02 08/15/02 
LT Balt 
04/05/02 08/15/02 
TT Balt 
02/21/02 08/22/02 
a “Barleat 
02/26/02 08/22/02 
Ee Baile: 
02/28/02 08/22/02 
TeeBadlel: 
04/15/02 08/22/02 
T BILL 
09/05/02 


03/07/02 


M 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


C 


R 


TY 7 COUN TY 


DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


OF 
DALY 


INVESTMENTS OUTSTANDING AS OF 04/30/02 
MAJOR SORT KEY IS ICC# 


CUSEP 


912795KT7 


912795KU4 


912795KU4 


9T2ZTISKVZ 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KWO 


912795KWO 


912795KWO 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795K23 


BANK 
BROK 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
EY) 
40 
19 
40 
19 
40 
19 
40 
169 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
Le 
40 
19 
40 
19 
40 
18) 
87 
aby) 
87 
ite) 
87 
159 
87 


SAN FRAN C IS '€.0 
41 Se=-5 54. Ss. 448° 7 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.7850 10,000,000.00 97 99913715500 
eT Gol 9, 943,910 ..83— 9959375000000 
L780 30,000,000.00 29,868,750.00 
1.8013 29,729,275.00 99.56250000000 
1.8850 40,000,000.00 397.825 7:0.00%..00 
1.8978 39,729, 816.67 9956250000000 
1.7990 50,000,000.00 49,750,000.00 
8 as 49,556,236.11 99.50000000000 
1... 7950 32,000,000.00 31,840,000.00 
alas al 31, 715,991.11 99. 50000000000 - 
t.. 7900 2,000,000.00 17,990, 000':00 
1.8059 1,982,398.33 99.50000000000 
1.7900 2,000,000.00 1, 990, 000'..00 
i 810.59 1,982,398.33 99.50000000000 
1.7900 1,000,000.00 995,000.00 
1.8059 991,199.17 99.50000000000 
17900 1,000,000.00 995,000.00 
1.8059 991,199.17 99.50000000000 
1... 7900 1,000,000.00 995,000.00 
1.8059 991,199.17 99.50000000000 
1.7900 1,000,000.00 995,000.00 
I. 8059 991,199.17 99.50000000000 
1. 900 1,000,000.00 995,000.00 
1.8059 991,199.17 99:.50000000000 
Le7900 1,000,000.00 995,000.00 
P80 o9 991,199.17 99.50000000000 
127900 4,000,000.00 3, 980,000.00 
1.8099 3,964,796.67 99.50000000000 
2790.0 8,000,000.00 7,960,000.00 
Vs8059 7,929,593.32 99.50000000000 
Irs 7950 25,000,000.00 24,875,000.00 
1.7905 24,783,055.56 99.50000000000 
1.7900 50,000,000.00 AO 134; S10 00 
1.8058 49,562,444.44 99.46875000000 
LE 7900 50,000,000.00 47 S47 31S. OO 
1.8018 49,671,833.33 99.46875000000 
1.7900 32,000,000.00 31,830,000.00 
1.8018 31,789,973.33 99.46875000000 
1.8100 50,000,000.00 49,718,750.00 
Le8267 49,542,472.22 99.43750000000 
1.8300 50,000,000.00 AOR 150). 0.0 
1.8466 AGY Sa0 7 l2Z5.00  99F 43750000000 
7300 50,000,000.00 497 187 7190.00 
1.8261 49,560,069.44 99.43750000000 
Pel 4oO 50,000,000.00 49) 1 81 3010'0 
1 S6O 497687, 354.17 99.437 50000000 
1.8700 2,000,000.00 1,987,500.00 
1.8878 198,092 321, - 997-37) 5 00000000 


RUN: 


05/01/02 


PAGE: $} 
08:54:39 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


1378:33:.33 
SUNGARD 
133,3'7'5..'00 
SUNGARD 
77,494.44 
SUNGARD 
196; 951.39 
SUNGARD 
126,048.89 
SUNGARD 
7,756. 67 
SUNGARD 

VG LS O86 
SUNGARD 
37978233 
SUNGARD 
3,878.33 
SUNGARD 
37878:.33 
SUNGARD 
378:1:8 «33 
SUNGARD 
37.8:78).38 
SUNGARD 

37 O18 33 
SUNGARD 

LO pOLS SS 
SUNGARD 

SL 7OZ6. OW 
SUNGARD 

9:4 7 QaeS a9 
SUNGARD 
L402 TMS 
SUNGARD 
64,638.89 
SUNGARD 
AS OOksO9 
SUNGARD 
IIS PISOeSs 
SUNGARD 
162,666.67 
SUNGARD 
IPeyoyptsi(oskegib al 
SUNGARD 

SS ia tes 
SUNGARD 

B75 PISS 39) 
SUNGARD 


UNREALIZED LOSS 


Lpo2O ne 4 
5,600.00 


17,688.89 


= Sy Bo 
-2,040.00 
=1551500 

= 15:9.210.0 
i Oe) 

= OO, 

= ioO 

ei fers5) 0) 
=o) 
= 0 
=31'0:'500 

= 61999 
=27 JOS alo 
Osi 2:2 
=a OV 22 


= pS Aeae2 
27 OLR 


MAL ss3 


TSEC) SEAS) 


=, 384295) 
G93-,90 









- 






\FSA SANDS 
sree wn 


PATS OS Sater 
y ‘apia* gararo . LeEYt 
ie heel OSATSA\GSS. vs \oeRies 
¥ verge MILE ALvit? vers 

GRAVIS SS DaVOR\GS 
-¥ “SET22 Cuters 2iv.2e awEeve 


GEATSAGS GaLOS ns. 
W 3STSt Oartkr eavis: Lee | 


OS VITUS “ee ones 


§ 2353) GhIigh Sivlte aktse 
3:35 Ge Seyi 
YY --357 8: (elils Sasties S2EYE 
a fS\Gs oo Ee 
% - Z é: VAS S 
= * 4 as ¥ 
— ? 4 # 
2 z - ' - 


a a7 TROTS ar 398°.332 a3 


Bia 900° rs 


| _ tat ees eas 
ai" 2o°SO0" OO" 06 
sig — 34° 36> 072% 

wey. ga" 


2 Ag" ae 
a get iat 


mai 723-) 





¢ a te 





ppatacaaaieee 
31° 830° 206° So 
pe 902 5 eQ00009 
2° 1398312 ao 
o3° 420 Se 
3°37 sic 63 
32° S20ReHOCSoF 
Rafe d B60" Go 

Bis ssc bees 

* DPR) 012° OF 
sa 305 rPeias atti tae’ 
3° da@’ 066° 30 
$4--26 SUSSRO IED 

a3 * OD" oe 
24° PODOGANG Fig. 

Basia Boe, 
a9° g0800R 0 








PRE 
ae“ Ste 55: 





(RPTMKT ) 


INVEST 
NUMBER 


SUBTOTAL 


38374 T 


AL ‘38375: fT 


38376 T 


36594 T 


36595 T 


316596: LT 


3:69.95) “TF 


38856 T 


38858 T 


A 38861 T 


A 38864 T 


A 38866 T 


DESCRIPTION 


Cory Ye / CO 5UEN ET ey 


MR. 


PURCHASE MATURITY DATE 


BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/28/02 


09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 


09/26/02 


(Investment Type) 


NOTE 
06/30/00 
NOTE 
06/30/00 
NOTE 
06/30/00 
NOTE 
03/31/98 
NOTE 
03/31/98 
NOTE 
03/31/98 
NOTE 
03/31/98 
NOTE 
07/02/01 
NOTE 
07/02/01 
NOTE 
07/02/01 
NOTE 
07/09/01 
NOTE 
07/09/01 


(99:. 
(o9. 
(99°. 
(O97 
KOON 
(919, 
(99. 
(99. 
(99. 
(997. 
(IG 


GSMS 


16) 
06/30/02 
16) 
06/30/02 
16) 
06/30/02 
16) 
03/31/03 
16) 
03/31/03 
16) 
03/31/03 
16) 
03/31/03 
7) 
06/30/03 
7) 
06/30/03 
7) 
06/30/03 
135) 
06/30/03 
39) 
06/30/03 


11 TREASURY 


DANIEL 


OnE 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795KZ3 19 
87 

912795KZ3 dR) 
87 

912795K23 19 
87 

912795KZ3 19 
87 

912795KZ3 19 
87 

912795KZ3 19 
87 

912795KZ3 19 
87 

912795K23 19 
87 

Ot 27 95 5E3 19 
87 

BILLS 50.58% 
9128 272Y7 19 
87 

OU 2827 21a 19 
40 

9282 72°49). 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 9 
89 

912827620 19 
40 

912827620 19 
45 

912827620 9 
87 

912827620 19 
87 

912827620 ang 
40 


(M) 


SAN ER. AGN G.-= S26.0 
Ara OS oy Ora 4s An iS: 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.8700 5,000,000.00 4,968,750.00 
1.8878 4,952,730.56 99.37500000000 
1.8700 5,000,000.00 4,968,750.00 
1.8878 4,952,730.56 99.37500000000 
1.8700 8,000,000.00 7,950,000.00 
1.8878 7,924,368.89 99.37500000000 
1.8700 8,000,000.00 7,950,000.00 
1.8878 7,924,368.90 99.37500000000 
1.8700 3,000,000.00 2,981, 290.00 
1.8878 2,971,638.33 99.37500000000 
1.8700 3,000,000.00 2,981,250.00 
1.83178 2,971,638.33 99.37500000000 
1.8700 3,000,000.00 2,981, 250...00 
1 B:BU8 2, 971,,638..383 99:.3:7500000000 
18-700 7,000,000.00 6,956, 250... 010 
1.8878 6,933,822.78 99.37500000000 
2.0300 50,000,000.00 49, 625,000.00 
2.0510 49,486,861.11 99.25000000000 
1.7516 1669522000.00 1665173721.89 
1.7626 1661275147.96 99.73954900000 
6.2500 25,000,000.00 25,1877 5007700 
6.5249 24,873,046.88 100.7500000000 
6.2500 25,000,000.00 25), L877, 500200 
6.5249 24,873,046.88 100.7500000000 
6.2500 25,000,000.00 25, 1877 500700 
6.5249 24,873,046.88 100.7500000000 
5.5000 200,000.00 206,000.00 
5.6148 199,010.00 103.0000000000 
5.5000 8, 650,000.00 8, 9097, 500'. 00 
5.6160 8,606,732.50 103.0000000000 
5.5000 150,000.00 154,500.00 
5.6148 149,257.50 103.0000000000 
5.5000 1,000,000.00 1,030,000.00 
5.6043 995,500.00 103.0000000000 
3... 8790 10,000,000.00 10,162,500.00 
4.2836 9,922,656.25 101.6250000000 
3.87/50 10,000,000.00 10,162,500.00 
4.2877 9,921,875.00 101.6250000000 
3.8750 10,000,000.00 10,162,500.00 
4.2877 9, 921,875.00 - 101.6250000000 
3). 850 15,000,000.00 15,243; 750500 
4.1866 14,912,109.38 101.6250000000 
3.8750 20,000,000.00 20), 3207 VOORO0 
4.1824 19,884,375.00 101.6250000000 


RUN: 


05/01/02 


PAGE: 4 
08:54:39 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


14,284.72 
SUNGARD 
14,284.72 
SUNGARD 
22,855.56 
SUNGARD 
22,855.55 
SUNGARD 
8,570.83 
SUNGARD 
8,570.83 
SUNGARD 
8,570.83 
SUNGARD 
19,998.61 
SUNGARD 
95,861.11 
SUNGARD 


922,202 0 
SUNGARD 
5227-29 2751.0 
SUNGARD 
S22, 2 2EALO 
SUNGARD 
931 +69 
SUNGARD 
407, 299% 77 
SUNGARD 
698707 
SUNGARD 
4,658.47 
SUNGARD 
129, 523-48 
SUNGARD 
L293; O2Se43 
SUNGARD 
1297, 923-48 
SUNGARD 
1947 285.22 
SUNGARD 
2595 O46 596 
SUNGARD 


UNREALIZED LOSS 


LT Si4 He 
Lp USA ae 
2, 115259 
Zip LOS 
1,040.84 
1,040.84 
1,040.84 
2,428.64 


42,277.18 


133,500.16 
= 91 3:61) Ae) 


S14 Asm lZ 
314, AS37502 
S314 A ShadeZ 

6,990.00 
3027 767-250 

Dp 242790 
34,500.00 
239 843-715 
240,625.00 
240,625.00 
331, 640/162 


440,625.00 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


M 


Gi TY 7 COU) NY 


R 


PURCHASE MATURITY DATE 


NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 

UN /237/-00 7S K08 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
0575/01 11/15/03 
NOTE (99.15) 
05/15/7001 17 /715703 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23 7017 VW / 25/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/237 0i. Toys 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.28) 
12/31/01, 12/31/03 
NOTE (99.28) 

127 32/01 “L273 703 
NOTE (99.28) 
2/3i5/ Ole 127305703 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NODE? (95:27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE: (9518) 
08/15/00 02/15/04 
NODE: (99:00) 
02/16/01 02/15/04 
NOTE (99526) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 


DANIEL 


O-F 
DALY 


SAN 
4 


FRAN Gls € 0 


Is Ome om Oo: Ate «4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

40 

40 

912827403 19 
40 

9128274U3 19 
87 

9128274U3 19 
40 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128274U3 1k 
89 

9128274U3 19 
87 

9128274U3 19 
45 

9128274U3 129) 
87 

9128274U3 ue) 
Sh) 

9128277H9 19 
40 

GUZ8 ZITA RS Ey 
45 

9128277H9 19 
89 

9128275A6 ae 
74 

9128275A6 19 
74 

9128275A6 19 
40 

9128275A6 19 
45 

9128275A6 19 
89 

9128275A6 IL) 
40 

9128275A6 wy) 
40 

9128275A6 9 
40 

9128275A6 LY) 
87 


FUND CPN RATE 


SAFE 


YTM TR 
52 7900 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4% 9933 
4.2500 
4.4261 
4.2500 
4.4142 
3% 2000 
3% 3302 
3.2500 
3.3302 
3.2500 
36,3302 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
610915 
4.7500 
67.0915 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 


PAR/SHARES 
BOOK 

57 0.002.010 
4,431.25 

15, 0.00;,010 0.00 
4), 368),359238 
20,000,000.00 
19,942,187.50 
50,000,000.00 
49 139% 2015 29 
25,000,000.00 
24,865, 234.38 
20,000,000.00 
19, 38927.187.50 
15,000,000.00 
147909; 765.63 
15,000,000.00 
1479107937. 50 
15, 0100; 0.0:0:.-0'10 
14791037; 906.25 
20,000,000.00 
19) 8597-37151 00 
15,000,000.00 
14,939,062 .50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,976, 900.00 
15,000,000.00 
14,976, 900.00 
15,000,000.00 
14,976,900.00 
15,000,000.00 
1f4y, DOO 7/825 
15,000,000.00 
14, 906,250.00 
15,000,000.00 
14,374, 218.75 
15,000,000.00 
14y S74; 218 WS 
15,000,000.00 
HAY S745, 2aB 57'S 
15,000,000.00 
PA 3372), 03525 
30,000,000.00 
2a Ch AS. 
18,000,000.00 
Wi VSS 437.50 
10,000,000.00 
10,062,500.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 
5,200.00 
104.0000000000 
15,314,062.50 
102.0937500000 
20,418,750.00 
102.0937500000 
51,046, 875.00 
102.0937500000 
25,523,437.50 
102.0937500000 
20, 418,750.00 
102.0937500000 
15,314,062.50 
102.0937500000 
15,314,062.50 
102.0937500000 
15,314,062.50 
102.0937500000 
20,418,750.00 
102.0937500000 
15, 314,062.50 
102.0937500000 
25,523, 437.50 
102.0937500000 
LS, O70; 312.50 
100.4687500000 
PSO Op Sit. 50) 
100.4687500000 
15, 070; 312250 
100.4687500000 
15,445, 312.50 
102.9687500000 
15,445, 312.50 
102.9687500000 
15,445, 312.50 
102.9687500000 
15,445, 312.50 
102.9687500000 
15,445, 312.50 
102.9687500000 
15,445, 312.50 
102.9687500000 
30,890, 625.00 
102.9687500000 
18,534,375.00 
102.9687500000 
10,296,875.00 
102.9687500000 


RUN: 


05/01/02 


PAGE: 5 
08:54:39 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


5:9. 5'6 
SUNGARD 
2947 0995.30 
SUNGARD 
3927. 427207 
SUNGARD 
98:0, 317.68 
SUNGARD 
490,158.84 
SUNGARD 
39.27 127507 
SUNGARD 
294,095.30 
SUNGARD 
294,095.30 
SUNGARD 
294, 09'5:. 30 
SUNGARD 
392, 427-00 
SUNGARD 
294,095.30 
SUNGARD 
490,158.84 
SUNGARD 
162,948.90 
SUNGARD 
162,948.90 
SUNGARD 
162,948.90 
SUNGARD 
147,617.40 
SUNGARD 
A OL 40 
SUNGARD 
147,617.40 
SUNGARD 
147,617.40 
SUNGARD 
147,617.40 
SUNGARD 
147,617.40 
SUNGARD 
299,234). 8 
SUNGARD 
177,140.88 
SUNGARD 
98, 42d aEoO 
SUNGARD 


945; 703212 
476,962. 50 
I, 30'8;.593:.79 
698, 203.12 
526, 362.50 
404,296.87 
403,125.00 
41.0), LSi6:.29 
999, 37'5<'010 
375,000.00 
618,164.06 
93, 412-50 
937,402.50 
93), AZO 
4°94, 934. 25 
539), 062. 50 
17 OF dG O9S<e15 
1, OWL, 0938.15 
1 AOW Ls OSS a 
1, Lis, Zeus 
70:92, LS a a0 
21/0), S87 250 


23437500 
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DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


SAN 
4 


EURGA N Curio; C20 


Dion 14a = <4 


INVESTMENTS OUTSTANDING AS OF 04/30/02 
MAJOR SORT KEY IS ICC# 


MR. DANIEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
38797 T NOTE (100.22) 9128275A6 19 
04/16/01 02/15/04 89 
38803 T NOTE (100.12) 9128275A6 19 
04/17/01 02/15/04 40 
38805 T NOTE (100.14) 9128275A6 19 
05/01/01 02/15/04 89 
38806 T NOTE (100.14) 9128275A6 19 
05/01/01 02/15/04 45 
38807 T NOTE (100.14) 9128275A6 129 
05/01/01 02/15/04 40 
37949 T NOTE (99.17) 9I28275F5 IES) 
11/15/99 05/15/04 45 
38273 T NOTE (99.22) QU28 2755 19 
05/10/00 05/15/04 45 
38274 T NOTE (99.22) 9128275F5 ie) 
05/10/00 05/15/04 87 
38275 T NOTE (99.22) 9128275F5 ie) 
05/10/00 05/15/04 89 
38276 T NOTE (99.22) 9128275F5 19 
05/10/00 05/15/04 40 
38810 T NOTE (101.30) 9128275F5 Aes) 
05/02/01 05/15/04 40 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 20 e135 
38842 FEDERAL HOME LOAN BANK 3133MFJIL3 169, 
06/05/01 06/05/02 40 
SUBTOTAL (Investment Type) 22 FEDERAL HOME LOA . 76% 
38844 FEDERAL NATL MTG ASSN 31359MJF1 19 
06/05/01 05/23/03 45 
A 38845 FEDERAL NATL MTG ASSN 31359MJF1 159 
06/05/01 05/23/03 45 
SUBTOTAL (Investment Type) 23 FEDERAL NATIONAL 1.03% 
A 39232 FEDERAL NATL MTG ASSN DISC N 313589XC2 19 
04/08/02 05/22/02 45 
A 39075 FEDERAL NATL MTG ASSN DISC N 313589XDO 19 
12:7 04 (OU FO 5/23/02 87 


(M) 


(M) 


100 
000 


100 
000 
100 
000 


100 
000 
100 
000 


CPN RATE 
YTM TR 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
2900 
5.8824 
Din 2000 
6.7885 
DF Z500 
6.7931 
S200) 
6.7885 
3325900 
6.7885 
32500 
4.5642 


4.6723 


4.0000 
4.0258 


4.7000 
4.7000 


4.7000 


ELIS 00 
1s SSH 
1.8100 
1.8256 


PAR/ SHARES 
BOOK 
10,000,000.00 
10, 068, 7:50'.00 
25,000,000.00 
254, 08.9),,8:43;5 19 
25,000,000.00 
257, LL 328 3 
25,000,000.00 
25,105,468.75 
25,000,000.00 
29, 107, 4217.88 
20,000,000.00 
159), 5:0'6:,,25.0'..0'10 
10,000,000.00 
9,467,187. 50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
97 AGI; U8. 50 
20,000,000.00 
18, 934,375.00 
50,000,000.00 
50y916.0;,9307 50 
808,005,000.00 
800), 722, 701.61 


25,000,000.00 
247993), 5000 
25,000,000.00 
24,,/9933;,, 15 0:..00 


20,000,000.00 
20,000,000.00 
14,000,000.00 
14,000,000.00 
34,000,000.00 
34,000,000.00 


7,000,000.00 
6,985,198). 89 
16,000,000.00 
15,863,244.44 


4 8 7 


MARKET VALUE 
MARKET PRICE 
10529:6,.8:75:...00 
102.9687500000 
254 142,187 550 
102.9687500000 
25; 142,487.90 
102.9687500000 
253) 142), UBT OO 
102.9687500000 
20 (AL L8 TSO 
102.9687500000 
20,787,500.00 
103.9375000000 
10\,,3'9337, 1o0'.. 010 
103.9375000000 
£OG3'937, 750.00 
103.9375000000 
1.07393, 750. 00 
103.9375000000 
20,787,500 .00 
103.9375000000 
51,968: 750). 00 
103.9375000000 
82747. 43:9), 319.2. 00 
102.4052540000 


25,046,875.00 
100.1875000000 
25,046,875.00 
100.1875000000 


2:0), 03110 2501.00 
100.1562500000 
1£4;,,.0241.,875.. 00 
100.1562500000 
3:4, 053), 125:. 00 
100.1562500000 


672992, (854 17 
99.89791666667 
15), 982), 8.818;8)9 
99) 8931055555516 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
98,411.60 
SUNGARD 
246,029: 01 
SUNGARD 
246,029.01 
SUNGARD 
246,029... 01 
SUNGARD 
246,029: 01 
SUNGARD 

484, 392.227 
SUNGARD 
ZAP EO Ges 
SUNGARD 

2AD EGO 13 
SUNGARD 

ZA2, VOC AS 
SUNGARD 
484,392.27 
SUNGARD 
1,210,980. 566 
SUNGARD 


405, 99910516 
SUNGARD 


4127. 59510 
SUNGARD 
288,788.89 
SUNGARD 


I pA BO. 94 
SUNGARD 
aE OSS Ts} 
SUNGARD 


05/01/02 


PAGE: 


6 
OB S439 


UNREALIZED GAIN 
UNREALIZED LOSS 


~ 228,125.00 
652,343) 15 
630,859.37 
636, 728). 7/5 
634,765.62 

1, 281,,.250::/010 
926) 562) ..510 
928:, 12500 
926,562.50 


1, 893), 125,00 


1 0.07 82:50 


31,250.00 


21,7; 875:.00 


-81.66 
586.67 
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11/01/01 10/04/02 


Cail 7 t/-CO7U Nery Y OF SAN 


MR 


DATE 


DISC 


DISC 


DISC 


FARM 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
39089 FEDERAL NATL MTG ASSN 
12/10/01 05/30/02 
39090 FEDERAL NATL MTG ASSN 
12/10/01 06/06/02 
38978 FEDERAL NATL MTG ASSN 
1:0:/1027/01. 07./15702 
38979 FEDERAL NATL MTG ASSN 
1.0 /02/01.-07/15/02 
39074 FEDERAL NATL MTG ASSN 
12/03/01 07/16/02 
38995 FEDERAL NATL MTG ASSN 
10/03/01 07/25/02 
39091 FEDERAL NATL MTG ASSN 
V2 USO 1s ay 29 102 
SUBTOTAL (Investment Type) 
39234 FEDL FARM CRED BK CONS 
04/08/02 05/02/02 
39028 FEDL FARM CRED BK CONS 
11/06/01 08/14/02 
39076 FEDL FARM CRED BK CONS 
12/04/01 09/20/02 
SUBTOTAL (Investment Type) 42 
39080 FEDL HOME LOAN BK CONS 
12/06/01 05/02/02 
39231 FEDL HOME LOAN BK CONS 
04/08/02 05/03/02 
39040 FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
39041 FEDL HOME LOAN BK CONS 
11/07/01, 06/17/02 
39230 FEDL HOME LOAN BK CONS 
04/08/02 07/03/02 
38996 FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
39030 FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
A 39031 FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
A 39021 FEDL HOME LOAN BK CONS 


DISC 


: DANTIE 


L DALY 4 1 


Oye = oe oat 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/02 


CUS EP. 


313589XL2 


313589XT5 


313589295 


31358925 


313589ZK2 


313589ZU0 


313589R39 


41 FNMA DISCOUNT NO 


313313WG9 


313313B80 


323313651 


CREDIT DISC 


313385WG7 


313385WH5 


313385YE0O 


313385YEO 


313385YWO 


313385B39 


313385659 


313385H74 


313385331 


MAJOR SORT KEY IS ICC# 


BANK 
BROK 


CPN RATE 
YTM TR 


oe, 859" 2.3100 
40 000 2.3532 
19 1. 2a 300 
40 O00 “2.3532 
1.9 9531. 1.8500 
87 O00 -1..8716 
dE) LOO: -2:.,200:0 
87 000 2.2404 
alg) 100 2.0000 
87 000 2.0398 
6.90% (M) 1. 293'23° 52 
1.9578 2 

alg) 9907 A. 1/300 
40 000 1.7320 
aS) 100 1.9100 
40 O00 <1..293:8'9 
ne 100. 1.293100 
40 000 1.9605 
~45% (M) 1.8734 
1.8960 

19 8/9" 18/900 
40 O00 1..:.8032 
TES) 100 1.7300 
45 000 1.7321 
by) 887 =. 7900 
40 000 1.8100 
19 804 1.7900 
40 000 1.8100 
19 100 1.8100 
40 OOO 21.8 179 
169 100 2.2200 
40 O00= 22632 
IU) TOO! a 294100 
40 O00 41.9738 
19 100 1.9400 
40 000 1.9749 
19 100 2.0400 
40 000 2.0797 


PAR/ SHARES 
BOOK 
35,000,000.00 
347 109 OG22'50 
50,000,000.00 
A9' Sop AI Zee! 
10,400,000.00 
107,209, 242.67 
9,600,000.00 
9,423,824.00 
35,000,000.00 
3.4, 5999; 312.'50 
40,000,000.00 
39:;,:278:, 888 89 
25,000,000.00 
24,512,500.00 
28,000,000.00 
25, 134, :646.. 14 


4,000,000.00 


379:99),386.507- 


2,000,000.00 
17 SHO. O28 
9,000,000.00 
8,860,075.00 
15,000,000.00 
14,825, 644.45 


2,000,000.00 
1,985,381.67 
8,000,000.00 
7,990,388.89 
6,000, 000.00 
5,933,770.00 
15,000,000.00 
14,834, 425.00 
20,000,000.00 
19 <9U3, 522 <2 
10,000,000.00 
9,809, 450.00 
10,000,000.00 
9,828, 633.33 
11,000,000.00 
10,805, 568.89 
3,000, 000.00 
2,942,710.00 


ERAN C: J. S..C20 
4 48 7 


MARKET VALUE 
MARKET PRICE 


34 9507-65972 
99. 85902777778 
497, 912;,.9007.00 
99.82500000000 
10,361,866.67 
99°.63333333333 

9,564,800.00 
99: 633333338333 
34,869; 955.56 
99.62844444444 
39, 8335/77 .7:8 
99.58444444444 
24,724,694.44 
98.89877777778 


227,193, 997 223 
99.64649000000 


3,999 7816.67 
99.99541666667 
1,990, 083.33 
99.50416666667 
8, 938, 585.00 
O19: Sie od ase i 


14,928,485.00 
99.52323300000 


1,999,908 233 
99.99541666667 
15, 999) 260.207) 
99..99083333333 
97 98-1077-5:..00 
9:9). 7'8:458333 333 
14,967, 687.50 
99\..78458333333 
19,941,900.00 
99.70950000000 
9, 9527 JA zS8 
99% S27 TAA G18 
Mr, Si Sill pal Oe I 
99% Sila Os alelia Age 
10, 916,400.00 
99.24000000000 
2,976, 600.00 
99.22000000000 


RUN: 


05/01/02 


PAGE: W 
08: 54.539 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


24 DOW 22 
SUNGARD 
3537/0274 7:8 
SUNGARD 
LAO; BOT 233 
SUNGARD 
129; .9°1.6.00 
SUNGARD 
2677993016 
SUNGARD 
5137, 833435 
SUNGARD 
1937109 Di:25:6 
SUNGARD 


4,421.11 
SUNGARD 
M85-6715-.-D9 
SUNGARD 
71,410.00 
SUNGARD 


4, O85 38:9 
SUNGARD 
8,842.22 
SUNGARD 
S27:208'533 
SUNGARD 
13:0), 520-83 
SUNGARD 
23,127.78 
SUNGARD 

12 87 8'335.33 
SUNGARD 
94,844.45 
SUNGARD 
104,328.89 
SUNGARD 
305 77/000 
SUNGARD 


UNREALIZED LOSS 


.00 
2, 000/60 


Jeo 6r267 
11,000.00 
6,650.00 
41 7,590.56 


197,138.88 


-81.66 


17 225::00 


7,100.00 


35...016 
IFO CS Oy) 
2, (41-67 
5,250.00 

14,444.45 
8, 283'533 
6,902.22 


3), 12/0) 100 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/02 
MAJOR SORT KEY IS ICC# 


MR. DANIEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 2.57% 
39233 FEDL HOME LN MTG CORP DISC 313397 YM 19 
04/08/02 06/24/02 40 
38993 FEDL HOME LN MTG CORP DISC 313397D65 1:9 
10/03/01 08/28/02 40 
38994 FEDL HOME LN MTG CORP DISC 313397D65 19 
10/03/01 08/28/02 40 
39023 FEDL HOME LN MTG CORP DISC 313397D81 19 
11/01/01 08/30/02 40 
39016 FEDL HOME LN MTG CORP DISC 313397H46 ne) 
10/31/01 09/27/02 40 
39017 FEDL HOME LN MTG CORP DISC 313397H46 ES 
10/31/01 09/27/02 45 
39018 FEDL HOME LN MTG CORP DISC 313397L66 19 
10/31/01 10/23/02 45 
A 39092 FEDL HOME LN MTG CORP DISC 313397P54 19 
12/13/01 11/15702 87 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 4.85% 
39193 MORGAN STAN C/P 61745BE78 1:9 
03/12/02 05/07/02 74 
A 39194 MORGAN STAN C/P 61745BE78 19 
03/12/02 05/07/02 74 
A 39195 MORGAN STAN C/P 61745BE78 19 
03/12/02 05/07/02 74 
39196 MORGAN STAN C/P 61745BE78 19 
03712702 05/07/02 74 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 1.52% 
A 38814 BK AMER C.D. O6050EXV2 AN) 
05/07/01 05/01/02 40 
38820 BK AMER C.D. O6050EYA7 ILS) 
05/09/01 05/06/02 40 
38813 BK AMER C.D. O06050EXT7 19 
05/04/01 05/07/02 40 
38815 BK AMER C.D. 06050EXWO 19 
05/07/01 05/29/02 40 


FUND 
SAFE 


100 
000 
805 
000 
9901 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


1590710 


1.7600 
1.1667 
2.2200 
2.2660 
2.2200 
25.2660 
1991010 
2, 0238 
2.0000 
2..0375 
2.0300 
2.0686 
2.0500 
20925 
1.9700 
2.0070 
2.0226 
2.0598 


4.1000 
4.1000 
4.0800 
4.0800 
4.2700 
4.2700 
4.1000 
4.1000 


PAR/ SHARES 
BOOK 


85,000,000.00 
84,043,850.00 


11,000,000.00 
HOF 998 4 od cel A 
20,000,000.00 
1970947, 2339233 
10,000,000.00 

9 TO LAG 67 

5,000,000.00 

Ae <OdtGr oS Ort a6 
30,000,000.00 
297,448;,333).33 
25,000,000.00 
24,.5337,'381..94 
10,270,000.00 
10,061, 219%. 416 
49,500,000.00 
AB 7087 L511 325 
160,770,000.00 
157) 89O;,55 7.65 


10,000,000.00 
9,971,844.00 
7,000,000.00 
67980, 291.12 
19,000,000.00 
18,946,504.44 
14,000,000.00 
13,960,982... 66 
50,000,000.00 
49), 8997, 2227. 22 


50,000,000.00 
50,000,000.00 
44,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 


84,:673,,376.39 
99.61573700000 


10, 972,775.00 
99.75250000000 
19,807,610 11 
99. 43805555556 

9,943,805.56 
99.43805555556 

4,970, 926.39 
99.41852777778 
29,785,191.67 
99, 28397222222 
24, 820,993.06 
99.28397222222 
10,180,137. 50 
99.12500000000 
48,985,447.50 
98.96050000000 
159, 546,887.79 
99.23921600000 


9¥.9:9'7, 0166.67 
99.97066666667 

6,997,946.67 
99.97066666667 
18,994,426.67 
99.97066666667 
13, 9997'89335.33 
99.97066666667 
49), 9815; 33334 
99.97066700000 


50,003, 106.81 
100.0062136292 
44,016,258.87 
100.0369519671 
507 0237 So noe 
100.0467156370 
SOR O89, OF 23M 
100.1799447351 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


127 3'68'.'389 
SUNGARD 
259,000.00 
SUNGARD 
12:9%7.500\./00 
SUNGARD 
50),02:65.3'9 
SUNGARD 
3:03), 3:33". 34 
SUNGARD 
2516; DOO 45 
SUNGARD 
106,437.14 
SUNGARD 

3) O79 O20 
SUNGARD 


25,139.29 
SUNGARD 
Al fee 5 OMe 2a: 
SUNGARD 
47,763.89 
SUNGARD 
35,194.05 
SUNGARD 


2,044,305.56 
SUNGARD 
1,780,240.00 
SUNGARD 
2), L416, 8 Odie dd 
SUNGARD 
2,044,305.56 
SUNGARD 


05/01/02 


PAGE: 8 
08:54:39 


UNREALIZED GAIN 
UNREALIZED LOSS 


1, 815.00 
345.377 598 
1577, 88:89 

4,369.44 
BS, 92 57.00 
31770410467 
12,480.90 


21,780.00 


3,106.81 
16,258). 87 
237, Si OL 


SS) p97 25S 
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CL LaY 7/4 CeO LUoN Ly, 


MR. 


(RPTMKT) 


INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 


38911 BK AMER C.D. 
07/02/01 07/01/02 
SUBTOTAL (Investment Type) 


38942 PUBLIC TIME DEPOSIT 
08/21/01 08/21/02 


SUBTOTAL (Investment Type) 


91 NEGOTIABLE C.D.' 


1010 PUBLIC TIME DE 


DANIEL 


OLE 


DALY 


SAN 
4 


BE ReAON Cel .S CoO 


} oe “o oma: =~ 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 04/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 
9 
40 


O06050EYM1 


6.20% 


19 
60 


GRAND TOTAL 


(M) 


9901 
000 


CPN RATE 
YTM TR 


3.8000 
4.1226 
4.1226 


32.3900 
3.3900 
3.3900 


2.6968 
2. 7801 


PAR/SHARES 
BOOK 
10,000,000.00 
10,000,000.00 
204,000,000.00 
204,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 
107 033),93:0 5.58 
100.3353057830 
204,166,226.45 
100.0814840000 


99,436.89 
99.43688888889 
99,436.89 
99.43688900000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


39), 833333. 
SUNGARD 


291.92 
SUNGARD 





3279397000.00 
3256851520:. 00 


3292307029.98 
100.3936710000 


05/01/02 


PAGE: 9 
08:54:39 


UNREALIZED GAIN 
UNREALIZED LOSS 


33;, 530.58 
166,226.45 
=5:63'. 1 

.00 

=5:63) 1a) 
27,422; 508). 0 
= 927012524 
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INVSMT 
NO. 


PPP PP PPP PPP PPP PPPS Pere PEP PPP PP PPP PPP PPP PPro PP Py 
Ww 
wo 
NS) 
Ww 
on 


DESCRIPTION 


UNITED STATES TREAS 


BILL 
BILL 
BILL 
Badis 
Bills 
Baidiks 
Bills 
Bills 
BILL 
BILL 
BILL 
UNITED 
UNITED 
UNITED 
UNITED 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
Balls 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
UNITED 
UNITED 
Bina 
Bias 
UNITED 
UNITED 
UNITED 
UNITED 
T BLL 


(> ire Nid l= et Rls te Soe ls = PL 


Ue) lie NCare hylan files Pata ts [BT cos is = il = Js i its Pt ir er = Fn 


STATES TREAS BILL 
STATES TREAS BILL 
STATES TREAS BILL 
STATES TREAS BILL 


STATES 
STATES 


STATES 
STATES 
STATES 
STATES 


TREAS 
TREAS 


TREAS 
TREAS 
TREAS 
TREAS 


CG Lot, COU NR YY 


MR. 


BILL 912795JS1 
912795JS81 
912795381 
912795JS1 
912795JS1 
912795381 
912795JS1 
912795JS1 
912795JS1 
912795381 
912795JS1 
912795JS1 
912795JT9 
92795 TT.9 
9L2795TL9 
912795JT9 
912795979 
912795Tr9 
912795J5T9 
912795929 
912795306 
912795IU6 
91 2795I06 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JU6 
912795JV4 
912795JxX0 
912795J5xX0 
912795JX0 
912795TxX0 
912795KA8 
912795KA8 
9127 95KO3 
912795KQO3 
912795KQ3 
912795KQ3 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KT7 


BILL 
BILL 


BILL 
BILL 
BILL 
BILL 


DA 


NIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DAL Y 


MAJOR SORT KEY IS ICC# 


MATURITY 
(TICKER) 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/09/02 
05/09/02 
05/09/02 
05/09/02 
05/09/02 
05/09/02 
05/09/02 
05/09/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/23/02 
06/06/02 
06/06/02 
06/06/02 
06/06/02 
06/27/02 
06/27/02 
07/05/02 
07/05/02 
07/05/02 
07/05/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
07/25/02 


PURCHASE 
DATE 
11/07/01 
03/07/02 
03/07/02 
03/07/02 
03/14/02 
03/14/02 
03/14/02 
03/14/02 
03/14/02 
04/04/02 
04/12/02 
04/12/02 
11/08/01 
iTalby als jyalelal 
La /23//011. 
11/13701 
04/01/02 
04/01/02 
04/01/02 
04/01/02 
03/07/02 
03/18/02 
04/04/02 
04/09/02 
04/09/02 
04/09/02 
04/09/02 
04/17/02 
04/18/02 
04/18/02 
04/18/02 
03/18/02 
04/03/02 
04/03/02 
04/03/02 
04/03/02 
04/19/02 
04/19/02 
01/08/02 
01/09/02 
04/30/02 
04/30/02 
02/11/02 
02/11/02 
02/11/02 
02/11/02 
04/03/02 


4487 


OOS 
99.163 
99°. 763 
95763 
99: 8165 
99.90'6 
99.906 
99:.10/9'5 
99.130 
99.128 
99 4d 
99 i821 
993821 
9958821 
99°8:21 
99.666 
Seley ala 
99.802 
99) 8:216 
99). 82:6 
99%..8:2'6 
99.826 
9'9'.'8:65 
Welsh tial 
Vist ibil 
Heats} (fae 
992615 
9'9'.6916 
99.696 
99.696 
99.696 
99.691 
99'6 9) 
99135 
99x54 
995685 
992685 
9927S 
QO ZS 
WS 2H5 
Meals 
99.440 


AN FRANCISCO 

LIB sy ohetoig ee 
Nev EON? 20 RY 
4/30/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
O00 L810 826 
OOO W720 AZ 
OOOn W720. 1.25 
OOO" VaiZ0" 1.725 
000 1.740 1.744 
000 1.740 1.744 
000 1.740 1.744 
000 1.740 1.744 
000 1.740 1.744 
OOO" We7S0: 1a 1S2 
OOOls La68S* “1. 68:7 
000 1.685 1.687 
000. 1.790, 1.806 
000 1.770 2.786 
OOOs 1.770 4% 1)..790 
OOOS Ta770: 5-1. 763 
OOOF > L700 Sir. 7:03 
OOO” 1.700" 1.703 
O00: “L700: - 1. 703 
OOO) “2... 7010) o.2. 703 
OOO) A720) SAI 26 
OOOs! dewioo, V.. 770 
OOOs Aes O00) 945. 703 
O00, 2..690 ~1..693 
000% a). 6910-51", 693 
000 1.690 1.693 
0005 15,690 ti 693 
0000 2.675 ~1. 677 
OQ0OE “Asoo 5: P1657 
Q0O:> UN655: .dine57 
O00n 15655 12,657 
OOON Ts HS. eis 78a 
O0OS 270) Sls 1S 
OOOS PTO, Bae 7S 
(OXON CK Se wis 7/1b(0lee Sileag/alis) 
OOO aS ALON eda 
OOO 2 A610 21615 
OOO = iet0: "12615 
OOO 475750) 42765 
000m 1720 Vik. 735 
OOOMs W207 Siee125 
OOO 1720) Sabsi2'5 
(OOO Ie 7/40) il R753 
O00 SrA OR aa S3 
OOOR=S 740" laiS3 
OOO T40 1753 
OOO bots ts POS 


RUN: 


PAR VALUE 
SHARES 


40,000,000.00 
17,530,000.00 
27, 400,000.00 
5,070,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
49,000,000.00 
11,000,000.00 
25,000,000.00 
2,522,000.00 
2,522,000.00 
478,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
18,000,000.00 
14,000,000.00 
20,000,000.00 
11,000,000.00 
7,000,000.00 
8,000,000.00 
7,000,000.00 
50,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
12,000,000.00 
3,000,000.00 
2,500,000.00 
2,500,000.00 
2,000,000.00 
50,000,000.00 
50,000,000.00 
5,000,000.00 
12,000,000.00 
20,000,000.00 
33,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
8,000,000.00 


05/01/02 


PAGE: al 
OSis54i03 
BOOK VALUE 


39,646,044.44 
177 4837, 097.51 
27,326, 689.78 
5, 056, 434...93 
497881 7583'...33 
49), 881),983...33 
49',881;,583;. 33 
49,881,583. 33 
1°99 2,633.33 
ORI S 2 eee Ze 
439547130556 
HOPS 91 71102. 7'8 
2A 1S L638 9) 
27000) A052 ...30 
2,500,000.00 
473: 892.50 
49> 9LRO7. 277 18 
49 9LO F277. 18 
AO ROLO,; 277. 78 
49 GLO. 247 418 
17 7-939)-800'..0'0 
1377 9597-503:.1016 
19960: 333.33 
HO 7:9'8'0 78:93 .6x 
6p 98%, 841 39 
7,986,104.44 
67,987,284. 39 
49) 932,934... 02 
14,980,691.67 
4,993,563.88 
4, 993),563°. 89 
Ll 960% 950500 
2,990,880.00 
2,492,400.00 
2,492,400.00 
19 987,920; 00 
49,845,708. 33 
49,845,708. 33 
A DOOy SOc 
He 8987 S20 100 
IRE) SO )Sie) Sis) 
32/895; 94'0:.0'10 
27 DUG, 2IOROO 
1, 985, 20000 
1,985,500.00 
17, 98 oy U0 00 
Hp oop Oxo 











ena 


“st 
. 


i 
i 





taaegcn eee 


Wi 


| EeEL> BiTT z peso? = 


arS\a27%0 


BISLID TA 


arssaeioe. 


27S aon. 


eis. sao 
aT 333 ar uke 


O72 Sdn IO: 


STS ISLING 
SIs a2eRe. 
ai siae20e 
ei S4 - 


49 
2. ke ut 
are > 
; bid 
wt ) ohm vy 
" = 
12 igew Ww 
iy mete T 
‘ = 
des ars 
e te 
aan 
a2 
ae 
, a+ 
— 
, =«&% 
As 
Ve 
« 5<¢ 
4 ¥2 


rer rhe 1a +z 50 - “ke 
Owes oe OF .0B\0S 
OeVs 0s O1\ T3198: 
OEYSINOS GEA TSNGS 


— 


Ge..0U\05 


SO. 5e\05 


OELGOWNS 
OP 02105 


O21S74 05 


S2NTE\OS 


S2VTRNOS 


ue ~i\vo 
BF Te Wwe 
2, t a vu 
orirese 
Sarees | 
&> TeA.CS 
f BS 5s 
rae 0g ONG 
Ue 8 
ae 4 


jer th ‘ 
J. 05 rs 
Ac. Aw 
2 {Vo 
7 1S te 
cs 
i¢ oe 
‘ se 
VG 
ee t 
I sts 
hot ‘ 
- - 


BY.LOZ\CS 
GtVOFNG 
OE\9F3ES 


34 BBs A tis 
zg 78) te 


GILT 


teh a 


De\ Te \S5 
OFATI OS 
OTE a\95 
coh LS 
\oeics 
ests 





istal & 
Os) 18.0% 
Bay 
LOS AS. 
4 5, 
ji, A a 
ie). " 
= ss 
a oe! 
LO7 
- 
4 
rr 
. | 
-\ 2 es 
i? 
. 
—— 
e 
a2 
' 4 
r ae 


het ep ee 
> ; Pa he’ 


Se Meas ihe Miers Mies 2itvca,tihewr, Sarva lien alten a ieee cities | 


4 


* 


4 . ‘+ oe 4 
en 


ea | hag Bie hed, et 


. ‘ 





aa Ts? 


wife ae 
B37 8ST 


8° Set 


a" eee 
vo e9e 
- pp ese 


33° 28t 


ae ae 
oasis 
ge°¢ar 


zx a J 
aa “Her? 
so" 252 


as Sse 
2a" 8 
Sachs 
Ae e053 
ap 3F2 
ay: TES 
<5 HUF 
4° 
5 a ee 

nyt 
_ , 
4 

“4 

‘7 





St OCO. DEO 


S200" Oa *0 

3S oge"sn0*05: 
* apa and oc 
~ £5*000" 999" 0d: 
ee eee ae 
2 Sel" 005" an 
Td* 000" 096" 40 
os pod" 700°Rs 


3; c00*990°06 


Om ¥ 
anne" Seo*s 
s 
6 ae | 33) ae 
17 * eae soo be 
sa ‘pee Cosas 
ry a _ 
$4906 G40°00 
Fe ee’ GOs" ao 
oe nc 
Ju iF * 686 of 
Al Soo" cae 
+ Ot FO *G 
C OnE 4 
Fst, MSO 
ee & Reh 
> <a 
* ¥ - 
sn: 
as aoe} 2 
J a 
< 
r i 
vi’ 
rae <* 
; 
) 
an* : 
a4 ear 
é 












a 509° 23 >he 
i3* oie aoe” 
3°37 )530'32: 
i tbatcet D 4 
4 Rs alee > 


¥ ad < 

“=~ <¢ t ¥ 
- = 9 my . aa) 
* eae ee 

“2G * &- P 7 
4q* i ss 
° = > = — 

— eee =i, | 
fa & 3% pent « 
! 33° ie ee 

5) £313 et Pee y 
=T* 4 7 
ey Ys = - 

i? 2 at a 

a 7 . i 
* ) 
o oe* ® 
: 
eos 
af ~ 


00°SL8‘TZ6’6 
S$2°9S9 ‘276 '6 
00°00S ‘S66 
OS°LSZ‘6FT 
0S°z2E€Ll’909 ‘8 
00°OTO’66T 
88°9FO‘ELB8 ‘FZ 
88°9PO‘ELB ‘HZ 
88°9b0‘ELB‘bZ 


TT'198‘98 ‘6h 
8L°778‘EE6 ‘9 
SE V8S9 ELS “SC 
CE°8E9‘TLE‘Z 
€C€°BE9‘TLE‘Z 
06°89€‘hZ6“L 
68°89€‘'b76‘L 
9S°OEL‘7S6 "PF 
9S°OEL‘ZS6'F 
1Z°260‘1T86‘T 
LT PSE ‘L89 6h 
bb°690‘'09S ‘6h 
00°SZT‘0SS ‘6h 
22° CLE‘ CHS ‘6h 
CO°SLE‘68L‘TE 
CECB‘ TLO‘6P 
Ph bbb ‘29S ‘6h 
9S°SSO‘EBL ‘FZ 
TE E6S ‘676 7L 
L9°96L‘P96‘E 
LT°661‘T66 
LT°661‘T66 
LT°661T‘T66 
LT°661T‘T66 
LT°661‘T66 
LT°661‘T66 
€€°86E ‘786 ‘T 
€€°86E'786‘T 
EE T66=GEL¢ TE 
TT°9€7‘9SS ‘6P 
L9°9T8‘672L‘6E 
00°SLZ°6CL’67 
€8°O0L6‘Eb6 ‘6 
GZ2°9S6‘ST6 ‘PFI 


dNTWA MOOd 


€0:7S:80 
Zz tsawa 


20/10/S0 


00°000‘000‘OT 
00°000‘000‘0T 
00°000‘000’T 
00°000‘0ST 
00°000‘0S9‘8 
00°000 ‘002 
00°000‘000‘Sz 
00°000‘000‘Sz 
00°000‘000 ‘SZ 


00°000‘000‘0S 
00°000‘000‘L 
00°000‘000‘E€ 
00°000‘000“%€ 
00°000‘000“E 
00°000‘000"8 
00°000‘000“8 
00°000‘000“S 
00°000‘000“S 
00°000‘000‘z 
00°000‘000‘0S 
00°000‘000‘0S 
00°000‘000‘0S 
00°000‘000’0S 
00°000‘000‘ZE 
00°000‘000 “0S 
00°000‘000’0S 
00°000‘000‘Sz 
00°000‘000“8 
00°000‘000‘F 
00°000‘000‘T 
00°000‘000"T 
00°000’000"T 
00°000‘000‘T 
00°000‘000‘T 
00°000‘000‘T 
00°000‘0002Z 
00°000’000%2 
00°000‘000‘zE 
00°000‘000‘0S 
00°000‘000‘0F 
00°000 ‘000 ’0€ 
00°000‘000%0T 
00°000‘000’ST 


SdYWHS 
dN TWA dd 


>NOW 


PORE OP NE cE NET 
Oy SSeS" = SF 





000 
000 
000 
000 
000 
000 
000 
000 
000 


TO0/Z0/LO €0/0€/90 
TO0/Z0/L0 €0/0€/90 
86/TE/EO E0/TE/EN 
86/TE/EO EO/TE/EO 
86/TE/EO E€O/TE/EO 
86/TE/EO €O0/TE/EO 
00/0€/90 20/0€/90 
00/0€/90 Z20/0€/90 
00/0€/90 20/0€/90 
(0) $T0°TS 

20/82/€0 20/97/60 
Z0/LO/E0 20/50/60 
ZO/LO/EO 20/S0/60 
ZO/LO/EO 20/S0/60 
ZO/LO/EO 20/S0/60 
Z0/LO/EO 20/S0/60 
ZO/LO/EO 20/S0/60 
ZO/LO/EO 20/S0/60 
Z0/LO/E0 20/S0/60 
ZO/LO/E0 20/S0/60 
Z0/ST/7O 20/22/80 
20/82/20 20/22/80 
20/92/20 20/22/80 
CO/UE/CO: -CO/CC/ 80 
20/S0/P0 Z20/ST/80 
Z0/S0/PO 20/ST/80 
20/02/20 20/ST/80 
ZO/ET/ZO 20/80/80 
20/21/20 20/80/80 
20/21/20 20/80/80 
20/21/20 20/80/80 
20/21/20 20/80/80 
20/21/20 20/80/80 
20/21/20 20/80/80 
20/21/20 20/80/80 
Z0/C2T/20 20/80/80 
Z0/ZT/20 20/80/80 
20/ZT/20 20/80/80 
ZO/TT/Z0 20/80/80 
Z0/TT/20 20/80/80 
20/SZ/€0 20/T0/80 
ZO/TE/TO 20/T0/80 
ZO0/E0/70 20/SZ2/LO 
Z0/€0/70 20/SZ/LO 

aLWd (YHMOIL) 
ASWHOUNd ALIYOLYN 


#001 SI AUM LYOS YOCWN 


6TC°66 88C°h SLBTE 
LOC°66 V8C°R SLB°E 
0SS°66 09°S O00S°S 
GSOS°66 ST9°S O00S°S 
00S°66 9T9°S O00S°S 
S0S*66 ST9°S 00S°S 
cov 66. GcS°9 OSe°9 
c6V°66 SeS°9 O0S2°9 
cor 66 ° G¢cS"9 OSc°9 
90S°66. €90°T  ¢St°t 
PL6O°86 TSO"¢: OD"? 
SSO0°66 888°T OL8°T 
SS0°66 888°T OL8°T 
SSO°66 888°T OL8°T 
GSO" 66 888° 1" OL8°T 
SSO0°66 888°T OL8B'°T 
SSO0°66 888°T OL8°T 
SS0°66 888°T OL8°T 
SS0°~66 888° Tt OL8°T 
GSO" 66" 888° 1 OLB 4 
GLE ooe" OGLE «SV 1 
OGL 66° 908 ee CEL tT 
OOL 66 LEST 08° T 
S80<66 £68 bs OTS at 
VVE" 66> 208° OGL T 
VVE 66> C08 2 OGLE 
GEL°~66 908° TE O6L;T 
cor 66 T6l° 1 S6L°T 
0G 66 908° T* OGL T 
Oct’ 66 908°T O6L°T 
OCE"66 908° T O6L°T 
OG oo 908 T OG LAE 
OG 66 908°T -064L°T 
OGt- 66°. 908° TE O6L°T 
“OGE° 66: 908°T O6L°T 
OG 66" 908 1 - 0GL Et 
OC" 66 908° TE. O6L™T 
O¢T" 66 908° TE OGLE T 
GE 66S TLS 7 Sel Pp 
Glils Oo | LLSe ke SoLieL 
GSCE~66- 868° T S8ert 
860°66 TO8°T S8L°T 
OPv°66 S6L°T SGBL°T 
ORV S66 SEL =E SBilewt 
aOTYd QTaHIA ALY 
MOO ONGYL Ndnd 
20/0€/P 


PS Nasal 


c 

T 
TSOE 
cSOE 
OOT 
GOO0S 
OOT 
OOT 
OOT 


dO SW ONIGNYLSLNO SLNANLSAANT 
TiN aa TiS a AN 
iden Nowa 


OZOL78BCTO 
OZ9L78CTO 
SdplLescte 
SApLcscte 
SAVLC8CT6 
SApLcscte 
LACLCE8CT6 
LACLCBCTO 
LATLEBCTO 


STTId AYNSWaUL TT 


COTSELZTO 
EZASOLCTO 
EZASELTTO 
EZASELCTE 
CZASELCTE 
EZASo6LCTE 
EZASOLCTO 
EZASOLTTO 
EZAS6LZTE 
EZASELCTO 
8XAS6LZTO 
BXxASO6LCTO 
8XASE6LCTO 
8xXASOLTTO 
OMHS6LCTO 
OMHSOLCTO 
OMHS6LCTO 
CAASOLCTO 
CAAGOLCETO 
CAMSOLCTO 
CAMSOLCTO 
CAMGSOLCTO 
CAMSOLCETO 
CANS6LCTO 
CAASOLCTO 
CANS6LCTE 
CAMSOLCTO 
CAASELZTO 
CAASOLCTO 
CAMSOLCTO 
DNHASE6LCTE 
DOAS6LCETO 
LLMS6LCTO 
LLAS6LCETO 


(L°66) 
(L°66) 
(9T° 66) 
(9T°66) 
(9T°66) 
(9T°66) 
(9T°66) 
(97°66) 
(91°66) 


SaLWLS 
SaLWLS 
SaLWLS 
SadLWLsS 
SaLVLS 
SaLVLS 
SaLWLS 
SULWLs 
SaLWLS 
SdLWLS 
SaLVLS 
SaLWLS 
SaLVLS 


SdLWLs 


ALON 
ad LON 
aALON 
ALON 
adLON 
aLON 
adLON 
adLON 
ALON 


Sa oa oa al Sa 


(edAy WUew{SssAUT) 


LIES 
TII¢ 
TIId 
TIES 
STATS 
lea te 
TIIG 
MIT 
TIId 
TTS 
Tttd 
Tttd 
Tttd 
Tttd 
Tttd 
Tttd 
Ittd 
GaLINa 
GaLINa 
GaLINo 
GaLINn 
aqaLINa 
aGaLINn 
daLINn 
GaLINo 
GaLINn 
aqaLINn 
GaLINN 
GaLINo 
GaLINo 
Tttd & 
GauLINon 
Tite, 


Beebe HAHe eee ee eee ee 


NOI Ld IYoOsdd 


8S88E 
9S88E 
LOS9E 
9OS9E 
SOS9E 
bOS9E 
9LEBE 
GLESE 
DLEBE 


(On Oa OR Oa Os OL 


TWLOLENS 


OTCOE 
L8T6E 
98T6E 
S8T6E 
D8T6E 
CBT6E 
CBLOE 
T8T6E 
O8T6E 
6LT6E 
DVCOE 
TLT6E 
COTOE 
TITEE 
9CCOE 
SCCOE 
O9T6E 
6ST6E 
8STOE 
LSTOE 
9STE6E 
SST6E 
DST6E 
eST6E 
CSTOE 
TST6E 
OSTOE 
6VT6E 
DPT6E 
CVToe 
80C6E 


Ltt dd ddd dd dd ddA dd ddd dd ddd dt ddd dtd dda 


“ON 
LWSANI 


(LduIs) 


SS SS er. 








; go-0003 non Top 
60,005. 


ee 5 er ge * 90. T- $0, SONaRNEN SE - Seerste y 
_ 00.009, eo ,$ et ee 20. 17 SOXSINSO- SO\AG\0G OTs © Syurercis. 
2 ie vee tapos-aes €. 308.1 He wea\so\s0 Foe -  SWASETERS sae 
= | .-BG.6G0 000, F. 8085 o50\80\60 208. “aeenate ae 
re. 200.1 gersk. ee. = Sat Bi 












y Ons "$0. 790,,500,2 oN , - : ‘ 
22.006 406.1. ost oe tie: =$et.r Gea 
OG, 8060081 1 Of O00 .5 - OF. 1 ~ 6 d eis Tr 
48 OY. 000,030,1 . nel:ge Wants: 80-5 “OG SO\S7\E0 KONBOs aU 308g.’ SUNeETSIE ae 

sae c 00. 908 DON.) OSS. BOE.f' GEN.£ 2609. SO\Si\S0.Sc\ao\eo. oof... “svererere IJTRBARST 
2 Fret - 08, 050-000 ,@ pgr.ee reg -O8T.L° G00. SO\SI\ se Sten .ee coe RVAPETSie J2te- 
















Pe 
gs 2b OC oS Ob. 000.000.28 Elec fer} eet. goa  coVEer\so:saia o0f, S@stersze wt 
— 3d S32 64 60.049 606 ,o2 esr ve 908.3 tf 600 SONGENSO SOVWNGO 901. peneetsre = = - 
= Ler rtTx.e} 0.009 ,G0a',02 POE. 28° THS-f O8T. = 406 - Sa\ecved Sovervep OL ~~ OWRBe Efe 8 
; Seti fe bees. 6.000 1 &f e608 SOB.T DET. £ OOD SOL RO\ EO So. ai \ae Gal eersie ae 
AS -SEb SEC. 0.900 226,62 TSS.F O18.0 206 “SON I2\80 Gove es ape - a7? ~ i9-e= C 
~ O0.2% 22 8 ‘ Gt), 600, C00, a2 O02 .¢6. Fd8.L = 088.1 O20 SON BSASR SOCTSASO HEL | _ Rozersre ; 7 
5.220 Ube, es 30 000 000.02 SS. 8 SER. S OFT.1 OD5- SOLBR\SS GOVREASS OO: — faedrere =f 
7 CL. set Tee.e2 00.000 505 , ae EFEf2 675i «gOF.s «900. SOLVES. Ea. SOARS $0 G0i  SeAse Tere re ee 
* eg. cro fer, i tty bg 060.5 cat}. te 6G: ffs. * 867 a PAVE. SOA Coven h08 7 Stara ree a 
he et te H.000 .006 ,2 $20 -e8. #228. ¢€ ¢ O68 SO\ECL EO SCk ee en rte ceatetsre i < 
a4. 00% : Ls 420. : re: | SOAEOA ES SOLER SG le 
PS ‘- " § . 4 i Wha OP o6 eas G.3G ae a 
a -€ec . # E - . ; ru 4 ] TSoyNEG ; ; 
te Ate 2% iM) a) : 4 r EG% e ey) Se 
ae el ) : ‘ oi P< (4 £0. AGP ba 
1. Gea Sy ( - /—. oe f : catye% fu yeu F “ zs ae 
Ov .oo2 sfES oH Ont : o 2. t-. 8 : a 4 OEY. SOtee 8eR 2S aon 2 Oe 
i,ive eb : 2 ' 4 E f a ws 46; i tA Ceser Sse 
at .' 51,.¢7*>. 3G } rest eat 7 | NURASS fr tax? 


io .¢ é f ' k Cie we «: el. °S- pon rire = 
7.270, y n } + She. T_Otene 2 
= = - = 
pA % : et ie © vo, 4 
Pid t yf ? t : é ro 7 - 7 
am | 2 ( ip « wy g t . Alp fe 
5 i. Ss 
r @.2 j = > 
< =| 
‘ x : 2 «« j | t Gcee 
© 
~ 
s S~ 
> 
~ 
@ 


(SIRPT) 


INVSMT 
NO. 


i a oo 
Ww 
~ 
Ww 
s 
Ne 


SUBTOTAL 


A 38842 


SUBTOTAL 


A 38844 


Gal TY 7/4) ©. UN) Day OLE SAN FRANCISCO 
MR. DAN TE GL DA SLY A585) Sad=: 4 V4 eee 
INVESTMENT TN Ve EEN 22 OR oY 
INVESTMENTS OUTSTANDING AS OF 4/30/02 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
T NOTE (99.7) 912827620 100 06/30/03 07/02/01 000 3.875 4.288 99.219 
T NOTE (99.135) 912827620 100 06/30/03 07/09/01 000 3.875 4.187 99.414 
T NOTE (99.135) 912827620 100 06/30/03 07/09/01 000 3.875 4.182 99.422 
T NOTE (88.20) 2535 08/15/03 09/27/94 000 “5.750 ~7-520 88.625 
T NOTE (95.26) 912827403 100 11/15/03 11/28/00 000 4.250 5.816 95.789 
T NOTE (99.23) 9128274U3 100 11/15/03 04/11/01 000 4.250 4.368 99.711 
T NOTE (99.16) 9128274U3 TOO 11/15/03 05715/01 000 4.250 4.474 ‘99.477 
T NOTE (99.15) 9128274U3 100 11/15/03 05/15/01 000 4.250 4.480 99.461 
T NOTE (99.15) 9128274U3 100 11/15/03 05/16/01 000 4.250 4.481 99.461 
T NOTE (99.13) 9128274U3 100 11/15/03 05/23/01 ‘000 4.250 4.509 99.398 
T NOTE (99.13) 9128274U3 100. 11715/03 05/23/01 000 4.250 4.505 99.406 
T NOTE. (99.22) 9128274U3 100 11/15/03 (05/23/01 000 42250 4.526 99.359 
T NOTE (99.10) 912827403 100 11/15/08 05/25/01 O00 4.250 4.553 991.297 
T NOTE (99.20) 9128274U3 100 11/15/03 06/04/01 000 4.250 4.426 99.594 
T NOTE (99.20) 9128274U3 100 11/15/03 06/04/01 000 4.250 4.414 99.621 
T NOTE (99.28) 9128277H9 100 12/31/03" 12/31/01. O00. 3.3250 38.330 99.846 
T NOTE (99.28) 9128277H9 00° 12731./03' 12/31/01 <000' 3:.250'" 3.330 - 99:98:46 
T NOTE (99.28) 9128277H9 100 12/31/03 12/31/01 000 3.250 3.330 99.846 
T NOTE (99.22) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.825 99.672 
T NOTE (99.12) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.892 99.375 
Tf INOTE- ((9:5..257) 912827506 100° 02/15/04 08/15/00 000 4.750 6.092 ~95.828 
T NOTE 695.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 
T NOTE “(952 277) 9128275A6 100° 02/15/04 08/15/00 000 4.750 6.092 95.8628 
NOTE (695.18) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.184 95.547 
T NOTE (99.11) 9128275A6 100 02/15/04 02/16/01 000 4.750 4.994 99,328 
T NOTE (99.26) 9128275A6 100 02/15/04 02/23/01 000 4.750 4.824 99.797 
T; NOTE -(100'..21) 9128275A6 100: 02/15/04 03/29/01 000 4.750. 4.515 100.625 
T NOTE (100.22) 9128275A6 100 02/15/04 04/16/01 000 4.750 4.487 100.688 
TNOTLE, Sa 00a) 9128275A6 100 02/15/04 04/17/01 000 4.750 4.611 100.359 
T NOTE (100.14) 9128275A6 10:0: (02/15/04 05/01/01 ° O00 422750 4.5716 100.445 
Ty NOTE. «(1 0.0414) 9128275A6 OO O2715/04 05/01/01, 000. 4.750 4.585 100.422 
T NOTE. AG00R44) 9128275A6 100 027125704 05701701 000 4.750 4.582 100.430 
T NOTE (99.17) 9128275F5 100: 05/15/04 11715799 000° 5.250 5.3882 97.532 
T NOTE (99.22) 9128275F5 100 05/15/04 05/20/00 -000'- 5.250 6.788 94.672 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 94.656 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 
T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 --6:788 —94.672 
T NOTE (101.30) 9128275F5 100 05/15/04 05/02/01 000 5.250 4.564 101.922 
(Investment Type) 12 TREASURY NOTES 24.59% (C) 4.672 4.970 99.099 
FEDERAL HOME LOAN BANK 3133MFUL3 100 06/05/02 06/05/01 000 4.000 4.026 99.975 
(Investment Type) 22 FEDERAL HOME LOAN BANK LAA SUG) 4.000 4.026 99.975 
FEDERAL NATL MTG ASSN 31359MJF1 100. 05/23/03) 06/05/01 000 4.700) 4.97/00) 1100). 000 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
15,000,000.00 
20,000,000.00 

5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
1:5;,'00.0;,, 00000 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 


20,000,000.00 


05/01/02 


PAGE: 3 
08:54:03 
BOOK VALUE 


9,921,875.00 
14,912,109.38 
19,884,375.00 
4,431.25 
14,368, 359.38 
19, 942,187.50 
49,738,281.25 
24,865, 234.38 
19,892,187.50 
14,909, 765.63 
14,910, 937.50 
14, 903,906.25 
19,859, 375.00 
14,939, 062.50 
24,905,273.44 
14,976, 900.00 
14,976, 900.00 
14,976, 900.00 
14, 950,781.25 
14,906, 250.00 
14,374,218.75 
14, 374,218.75 
14,374,218.75 
14, 3327031725 
29,798, 437.50 
17,963, 437.50 
10, 062,500.00 
10,068, 750.00 
25,089,843.75 
25, 111, 328.46 
25,105,468.75 
25,107, 421.88 
19,506, 250.00 
9,467,187.50 
9,465, 625.00 
9,467,187.50 
18, 934,375.00 
50,960, 937.50 


20,000,000.00 
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(SIRPT) 


INVSMT 
NO. 


A 38845 


SUBTOTAL 


39232 
S05 
39089 
39090 
38978 
38979 
39074 
38995 
39091 


So a de ot oa od 


SUBTOTAL 


A 39234 
A 39028 
A 39076 


SUBTOTAL 


39080 
39231 
39040 
39041 
39230 
38996 
39030 
39031 
39.021 


on oo oe 


SUBTOTAL 


39233 
38993 
38994 
39023 
39016 
SIOMs 
39018 
39092 


PP PP PP PY 


SUBTOTAL 


DESCRIPTION 


FEDERAL NATL MTG ASSN 


(Investment Type) 


23 FEDERAL NATIONAL MORTGA 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


FEDL FARM CRED BK 
FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


(Investment Type) 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


Cel Via s/ (CO Ue Ne Ty, 
Dear Nera els 


MR 


31359MJF1 


313589XC2 
313589XDO 
313589XL2 
313589XT5 
313589ZJI5 
31358925 
313589ZK2 
313589ZU0 
313589R39 


41 FNMA DISCOUNT 


CONS D 313313WG9 
CONS D 313313880 
CONS D 313313651 


IN V 


INVESTMENTS OUTSTANDING AS OF 


O 
DALY 
ESTMENT 


F S 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


100 


100 
100 
100 
100 
shoe) 
i 
953 
100 
100 


NOTES 


9907 


100 
100 


42 FARM CREDIT DISCOUNT 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


43 FEDERAL HOME LOAN DISC 


OOO Oe Or eoiw 


CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORP DI 
CORES DE 
CORP DI 

44 EMC 


313385WG7 
313385WH5 
313385YE0 
313385YE0 
313385YWO 
3133853839 
313385659 
313385H74 
S41 3385931 


313397 YM7 
313397D65 
313397D65 
313397D81 
313397H46 
313397H46 
313397L66 
313397 P54 


879 
100 
887 
804 
100 
100 
100 
100 
100 


100 
805 
9901 
100 
100 
100 
100 
100 


DISCOUNT NOTES 


DATE 


(TICKER) 


05/23/03: 06/05/01 


1.04% (C) 


05/22/02 04/08/02 
05/23/02 12/04/01 
05/307.02) 12710701 
06/06/02 12/10/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/16/02 12/03/01 
07/25/02 10/03/01 
VAL/29/02 12713701 


6. 91'S (Cs) 
05/02/02 04/08/02 
08/14/02 11/06/01 
09/20/02 12/04/01 
NO - 46% (C) 
05/02/02 12/06/01 
05/03/02 04/08/02 
06/17/02 11/07/01 
O6/1T/O2) LL/07T/01 
07/03/02 04/08/02 
08/09/02 10/04/01 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/04/02 11/01/01 

2.58:3:(E) 
06/24/02 04/08/02 
08/28/02 10/03/01 
08/28/02 10/03/01 
08/30/02 11/01/01 
09727702 10/31/01 
09/27/02 10/31/01 
10/23/02 10/31/01 
L/S O02 B27 /13)/,0 

4.85% (C) 


448 7 


99.789 
99.145 
99169 
99% 1S 
98.65 
98:65 
98.844 
98.197 
98.050 


99:88:95 
98%509 
98.445 


99:.2169 
99°, 880 
98.896 
98.896 
99.568 
98.095 
98.286 


99.624 
97 97 A: 
ileal 
987.332 
98.161: 
98.134 
SE SOs 
Ne kod SK) 


AN POR. AO N@C¢. 2) 4S “C0 
Ag AeO) sey 5 ads 
INVENTORY 
4/30/02 
CUPN TRDNG 
PURP RATE YIELD 
000 4.700 4.700 
4.700 4.700 
000 1.730 1.734 
O00 de820 1,826 
OOO ~ d25750" 4.765 
000 1.790 1.806 
O00" 2.310 -2..353 
000° 22310 2.23553 
OOO 25850" 40.852 
000 2.200 2.240 
000 2.000 2.040 
1.932 4.958 
OOO AL30" “Agd32 
OOO" A. 910: A939 
000 1.930 .1.9:60 
1518732 3181916 
000 2.790 1.803 
OOO. 2.730. 732 
000 1.790 4.820 
OOO AHO} 180 
OOO 13800. 188 
O00" 23220. 2.263 
000 1.940 1.974 
OOO 12940" «1.975 
000 2.040 2.080 
MS8'8o' > 5907 
O00" 12.760, 1.767 
000 2.220 2.266 
OOO" 2233220. 25266 
O00" 1.990" 2.1024 
OOC! 2.:000) 23037 
VOOM eZ 0305 2230169 
O00 22050; 2.093 
QOOF 7027. 007 
2023-22060 


9e23 


RUN: 


PAR VALUE 
SHARES 


7,000,000.00 
16,000,000.00 
35,000,000.00 
50,000,000.00 
10,400,000.00 

9,600,000.00 
35,000,000.00 
40,000,000.00 
25,000,000.00 


4,000,000.00 
2,000,000.00 
9,000,000.00 


2,000,000.00 
8,000,000.00 
6,000,000.00 
15,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
11,000,000.00 
3,000,000.00 


11,000,000.00 
20, 000,000.00 
10,000,000.00 
5,000,000.00 
30,000,000.00 
25, 000,000.00 
10,270,000.00 
49,500,000.00 


160,770,000.00 


PAGE: 4 
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BOOK VALUE 


67 98'Sy 1 98789 
15,863,244.44 
34, 7:09; 062::.50 
4:9), D9, AV25 22 
1:0), -210'9;, mA. 56s) 

9,423,824 100 
3.4) 1591977 S20 
39,7278; 888.89 
24,512,500.00 


3,995,386: 67 
1290 AUB Ze 
8,860,075.00 


1,985, 381.67 
7,990,388.89 
5, 933,770.00 

14,834, 425.00 

19,913), 522.99 
9,809, 450.00 
9,828, 633.33 

10,805, 568.89 
2,942,710.00 


107, 9585 9d 1a 
N97 59477 233..33 

Oo Oa, AOR om, 
4), 916, S30 56 
29,448, 333.33 
247, 9 33)13 Ola 
NO, O61; 219)54:6 
48, 067); Aol. 2e 


15717, 8916; 55 65 
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(SIRPT) 


INVSMT 
NO. 


Ppp Pp 
WwW 
wo 
Kb 
oO 
r= 


SUBTOTAL 


38814 
38820 
38813 
38815 
38911 


A de 


SUBTOTAL 


A 38942 


SUBTOTAL 


DESCRIPTION 

MORGAN STAN C/P 
MORGAN STAN C/P 
MORGAN STAN C/P 
MORGAN STAN C/P 


(Investment Type) 


BK AMER C.D 
BK AMER C.D 
BK AMER C.D. 
BK AMER C.D 
BK AMER C.D 


(Investment Type) 


PUBLIC TIME DEPOSIT 


(Investment Type) 


MR. 


61745BE78 
61745BE78 
61745BE78 
61745BE78 


81 COMMERCIAL PAPER DISC 


O06050EXV2 
O6050EYA7 
06050EXT7 
O06050EXWO 
06050EYM1 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


4487 


992 718 
99'.718 
995.718 
99.718 


100.000 
100.000 
100.000 
100.000 
100.000 


Grr T°Yo7 -CoOLU NET: X. Osk SAN FRANCIS ¢€ 0 

DANTEL DALY A 5, = 2506 7d = 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 4/30/02 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 

NO. (TICKER) DATE PURP RATE YIELD 

1 05/07/02 03/12/02 000 1.810 1.815 

858: 05/07702>03/12/02 000° 1.810 “1.815 

9903 05/07/02 03/12/02 000 1.810 1.815 

9904 05/07/02 03/12/02 000 1.810 1.815 

1.553% (€) L.810, 1.815 

100 05/01/02 05/07/01 000 4.100 4.100 

100 05/06/02 05/09/01 000 4.080 4.080 

100 05/07/02 05/04/01 000 4.270 4.270 

100 05/29/02 05/07/01 000 4.100 4.100 

50 07/01/02 07/02/01 000 3.800 3.800 

6.26% (C) 4.123 4.123 

9901 08/21/02 08/21/01 000 3.390 3.390 

00% (C) 3390 “35390 

REPORT TOTALS Ssss= S===== 

ASSETS FIXED 236979 2.1.80 


RUN: 


PAR. VALUE 
SHARES 


10,000,000.00 

7,000,000.00 
19,000,000.00 
14,000,000.00 


50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 


05/01/02 


PAGE: 5 
08:54:03 
BOOK VALUE 


9,971,844.00 
6,980,290, 12 
18,946,504.44 
13, 960,582.66 


50,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
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Colt We PC On ULN ay ¥. OF SAN FRANCISCO 
MR... DANTEL DALY 4; Sa 5 74> = Aa Be) PAGE: al 
(SIRPT) INVESTMENT INVENTORY RUN: 05/01/02 08:54:03 
INVESTMENTS OUTSTANDING AS OF 4/30/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3.390. °3.390>100 000 100,000.00 100,000.00 


ASSETS FIXED 3.390 3.390 100.000 100,000.00 100,000.00 
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*. ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


35724 


38799 


38975 


38991 


38992 


38998 


39000 


39007 


39008 


39009 


39010 


39011 


39037 


39038 


39039 


39056 


39057 


39058 


39059 


39060 


39061 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.16) 

T NOTE (100.20) 


FNMA DISCOUNT NOTES 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


STATES 


STATES 


STATES 


STATES 


STATES 


STATES 


TREAS BI 
TREAS BI 
TREAS BI 
TREAS BI 
TREAS BI 
TREAS BI 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


UNITED 


STATES 


STATES 


STATES 


STATES 


STATES 


STATES 


TREAS BI 
TREAS BI 
TREAS BI 
TREAS BI 
TREAS BI 
TREAS BI 


ErkrTyYy/ ¢oOUN T ¥ 


MR. 
BANK BROK 
CASH DATE 

19 

| 50 

19 40 

19 40 

19 40 

1.9 40 

19 45 

19 40 

Be) 40 

19 40 

19 40 

19 40 

19 40 

189 40 

19 40 

Ig 40 

19 40 

19 40 

159 40 

1A9) 40 

9 40 

Wg) 40 


DANTEL 


MATURITY 
/ENTRY 


04/30/02 
05/01/02 


05/01/02 
02/15/04 
04/22/02 
04/11/02 
05/01/02 
04/01/02 
05/01/02 
04/01/02 
05/01/02 
04/04/02 
05/01/02 
04/04/02 
05/01/02 
04/11/02 
05/01/02 
04/11/02 
05/01/02 
04/11/02 
05/01/02 
04/11/02 
05/01/02 
04/11/02 
05/01/02 
04/10/02 
05/01/02 
04/10/02 
05/01/02 
04/10/02 
05/01/02 
04/25/02 
04/24/02 
04/25/02 
04/24/02 
04/25/02 
04/24/02 
04/25/02 
05/01/02 
04/25/02 
05/01/02 
04/25/02 
05/01/02 


OU AN FRANCIS 
DALY Ay 1 a= oi 4a 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/02 TO 04/30/02 

SETTLEMENT DATE BASIS 

28 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
04/30/02 AMRT 6.625 
04/30/02 6.753 
04/30/02 MAT 6.625 -10,:000, 000.00 
04/30/02 627153 
04/24/02 SALE 4.750 -10,000,000.00 
04/24/02 4.522 
04/11/02 MAT 2.380 -11,000,000.00 
04/11/02 2.412 
04/01/02 MAT 2.260 -10,000,000.00 
04/01/02 2. 2010 
04/01/02 MAT 2.260 --5,000,000.00 
04/01/02 2.286 
04/04/02 MAT 2.200 -20,000,000.00 
04/04/02 BeoLo 
04/04/02 MAT 2,155 =-28,000;,000', 00 
04/04/02 29 
04/11/02 MAT 2.120  =5,,000;, 000...00 
04/11/02 2.142 
04/11/02 MAT 2.120 -7,000,000.00 
04/11/02 2.142 
04/11/02 MAT 2.120 =6,000,000.00 
04/11/02 2.142 
04/11/02 MAT 2.120 -6,000,000.00 
04/11/02 2.142 
04/11/02 MAT 2.120 -12,000,000.00 
04/11/02 Zelda? 
04/10/02 MAT 1.790 -4,000,000.00 
04/10/02 1.804 
04/10/02 MAT 1.790 -10,000,000.00 
04/10/02 1.804 
04/10/02 MAT 190" =11,000;,000500 
04/10/02 1..8:0.4 
04/23/02 SALE 1.930 -8,732,000.00 
04/23/02 1 94'6 
04/23/02 SALE 1.930 =937, 000/00 
04/23/02 1.946 
04/23/02 SALE 1.930 =175,:000-.00 
04/23/02 1.946 
04/25/02 MAT 1.930) =8;,000;/000.00 
04/25/02 1.946 
04/25/02 MAT 1.930 -6,000,000.00 
04/25/02 1.946 
04/25/02 MAT L.930 —=17,000;,, 000.00 
04/25/02 1.946 


CX@ 


4487 


BOOK VALUE 
PREM / (DISC) 


53,400.00 
-10,000,000.00 
-10,059, 375.00 

-59,375.00 
-10,856,010.00 
-9,887,000.00 
-4,943,500.00 
-19,777,555.56 
-27,694,947.78 
-4,948,766.67 
-6, 928,273.33 
-5, 938,520.00 
-5, 938,520.00 
-11,877,040.00 
-3,969,371.10 
-9,923,427.78 
-10,915,770.56 
-8,658,971.37 
73,028.63 
-92,222.21 
TRIES 
-173,536.42 
1,463.58 

-7, 933,093.33 
-5,949,820.00 


=—9 91, 6816. 67 


PAGE: 1 

RUN: 05/01/02 08:53:46 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-53,400.00 
=33.1,:250.'00 


=89;, 2202.52 
=143,990.. 010 
=113, 000:..00 
=5 6; 500.00 
-222,444.44 
=305;,0525 22 
=5il 233.33 
=A Gg AZ62167 
-61,480.00 
-61,480.00 
=122, 960... 00 
=30, 628.90 
=O; ON 2e22 
-84,229.44 
=125 092.34 
= 682 
=1,,.444. 82 
-66, 906.67 

=50;, 180: 00 


=), si6Sin38 


105 3317 250:..00 
= 2131728 Wee Zo 
10,361, 882. 95) 
11,000,000.00 
10,000,000.00 
5,000,000.00 
20,000,000.00 
28,000,000.00 
5,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
12,000,000.00 
4,000,000.00 
10,000,000.00 
11,000,000.00 
-160.08 

8, 131, 2238282 
Site 10) 
925991273 
Seal 
174,984.45 
8,000,000.00 
6,000,000.00 


1,000,000.00 


ee 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


ab 


NOTE (99.17) 


T NOTE (99.17) 


T NOTE (99.16) 


T NOTE (99.18) 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


UNITED 


T NOTE 


STATES TREAS BI 


(99.24) 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


ae 


Bills 


Bills 


Bills 


BILL 


BILL 


BILL 


BILL 


BILL 


Cris Te e/a OnU a Nei Y. O@r: SAN 


MR. 
BANK BROK 
CASH DATE 

cg 40 

19 40 

19 40 

19 40 

Ne) 40 

19 40 

19 40 

19 40 

129 40 

19 40 

19 40 

19 40 

19 40 

19 40 

1) 40 

KS) 40 

aS) 40 

19 40 

iY) 40 

19 40 

tg) 40 

WY) 40 


FRANCISCO 


DANIEL DALY 4S: = 32904 --) 4, ABB 87 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
04/01/02 TO 04/30/02 RUN: 05/01/02 08:53:46 
SETTLEMENT DATE BASIS 
28 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
04/25/02 04/25/02 MAT 1.930 =2),000,,000300 =—1;98372735.33 = NGG i Z2)6:-, 007 
05/01/02 04/25/02 1.946 2,000,000.00 
04/25/02 04/25/02 MAT 1.930 -=5;.000;:000..00 » =4,'°958, 183.33 -41,816.67 
05/01/02 04/25/02 1.946 5,000,000.00 
04/25/02 04/25/02 MAT 1.930 -4,000,000.00 -3,966,546.67 =33;, 493533 
05/01/02 04/25/02 1.946 4,000,000.00 
11/30/03 04/15/02 SALE 3.000 -25,000,000.00 -24,875,250.00 =28,0, 219.78 =5'38:7343'. 15 
04/17/02 04/15/02 3 200 124,750.00 257 2137 81305 
11/30/03 04/15/02 SALE 3.000 -25,000,000.00 -24,872,750.00 S29 0-219. 718 =60;, S43)5 ho 
04/17/02 04/15/02 33269 1277, 250..00 25; 2137, 813% 58 
11/30/03 04/15/02 SALE 3.000 -25,000,000.00 -24,868,000.00 =2807,.219' 71:8 ='65),0 93) sal D) 
04/17/02 04/15/02 Sheva) 132,000.00 25, 2187, 813% 53 
11/30/03 04/15/02 SALE 3.000 -25,000,000.00 -24,887,000.00 =28:0;, 2197.78 =46,. 593375 
04/17/02 04/15/02 37.239 113,000.00 25, 2113; 803258 
04/03/02 04/03/02 MAT 1.780 =4;,000;,000).00' —=37976,062.22 S29 SS hO 
05/01/02 04/03/02 le 90): 4,000,000.00 
04/10/02 04/10/02 MAT 1.780 ~ =4;000,, 000.00 =—35 975,277.78 Be e222. 
05/01/02 04/10/02 1. 4,000,000.00 
04/18/02 04/18/02 MAT 1.650 =5;,000;000.00  =4,982;354 17 =17,,645:-83 
05/01/02 04/18/02 19.696 5,000,000.00 
01/31/04 04/24/02 SALE 3.000 -25,000,000.00 -—24, 933,593.75 =A od ess Lipo Om Le 
04/22/02 04/24/02 3.138 66,406.25 2:57, 0877-97161. 916 
04/01/02 04/01/02 MAT 12740 =25,,000, 000.00 =24, 966,166.67 =3:3/833).33 

05/01/02 04/01/02 1.742 25,000,000.00 
04/01/02 04/01/02 MAT 12740: =507:000;, 000). 00 = 49), 9327333.33 = 67, 66667, 

05/01/02 04/01/02 1.742 50,000,000.00 
04/01/02 04/01/02 MAT 1. 740° =507; 000, 000200: —497 9327333. 33 ='67 7 O66: 16m 

05/01/02 04/01/02 ee aD 50,000,000.00 
04/04/02 04/04/02 MAT 1.730 -8,000,000.00 -7,993,464.44 = 6; 939..9'6 

05/01/02 04/04/02 13d 8,000,000.00 
04/18/02 04/18/02 MAT 12 13:0) ~—57,0007;, 0O00R0G 5—47,9924 551%, 39 =7, 4 48:61 

05/01/02 04/18/02 M733 5,000,000.00 
04/25/02 04/25/02 MAT L730 75000; 70 0000: = 6, Ser 7-217 522 = ND 82.8 
05/01/02 04/25/02 SS 7,000,000.00 
05/09/02 04/01/02 PURC 1.700 50,000,000.00 49,910,277.78 
04/01/02 04/01/02 ee OS =O 9G 22% 22 = 419), SiO), 2a aS 
05/09/02 04/01/02 PURC 1.700 50,000,000.00 49,910,277.78 
04/01/02 04/01/02 Meo} = Sn aleeweae =4'9;,, 910} 244.18 
05/09/02 (04/01/02 PURC. 17/00 50);/000; 000800. 49; S10) 277.78 
04/01/02 04/01/02 OS 89), 22% 22 AS OO pe iit a8. 
05/09/02 04/01/02 PURC 1.700 50,000,000.00 49,910,277.78 

04/01/02 04/01/02 OS SS) IAA Ae SN) SU Oy 2s ie 
05/09/02 04/01/02 PURC 1.700 20,000,000.00 19,964,111.11 

04/01/02 04/01/02 dee OS =35;, 838)..89 SS) Noahs Wa 5 sl 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39229 


39230 


39231 


3.9232 


319.233 


39234 


DESCRIPTION/POOL# 


MEMO 


T NOTE 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 


FEDL HOME LN MTG CORP 


FEDL FARM CRED BK CONS 


(2343.75) 


MR. 
BANK BROK 
CASH DATE 
19 40 
“19° 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
40 

40 

19 40 
40 

19 40 
19 645 
10. 45 
19 40 
19 40 


Cll sE Yoo COnUGN: Pay OF SAN PaR AeN GC: £2S2C%O 
DANIEL Dy lay Ay eo Bod teats SAO i 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/02 TO 04/30/02 
SETTLEMENT DATE BASIS 
28 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
05/09/02 04/08/02 SALE 1.700 -20,000,000.00 -19,964,111.11 
04/08/02 04/08/02 i HOS: 35,888.89 
07/25/02 04/03/02 PURC 1.785 8,000,000.00 Tp959% 116,607 
04/05/02 04/03/02 AP oI) -44,823.33 
07/25/02 04/03/02 PURC 1.785. 15,000,000.00° 14,915; 956.25 
04/05/02 04/03/02 LS -84,043.75 
07/25/02 04/03/02 PURC 1.785 10,000,000.00 9), 9143/9570 ...83 
04/05/02 04/03/02 DSS 61,9'S =516,, 029-3197 
06/06/02 04/03/02 PURC 1.710 3,000,000.00 2,990,880.00 
04/05/02 04/03/02 L715 =9;, 120:..00 
06/06/02 04/03/02 PURC 1.710 2,500,000.00 2,492,400.00 
04/05/02 04/03/02 aay alts) -7, 600.00 
06/06/02 04/03/02 PURC 1.710 2,500,000.00 2,492,400.00 
04/05/02 04/03/02 dle Talks) =7, 600.00 
06/06/02 04/03/02 PURC 1.710 2,000,000.00 1,993), 920.500 
04/05/02 04/03/02 1.715 -6,080.00 
05/02/02 04/04/02 PURC 1.730 50,000,000.00 49,932,722.22 
04/05/02 04/04/02 iS S607 2 ble 
05/16/02 04/04/02 PURC 1.700 20,000,000.00 19, 960,333.33 
04/05/02 04/04/02 1.703 =39,,616.6).'67 
08/15/02 04/05/02 PURC 1.790 50,000,000.00 49,671,833.33 
04/05/02 04/05/02 L802 =92:8 2506.07 
08/15/02 04/05/02 PURC 1.790 32,000,000.00 31,789,973.33 
04/05/02 04/05/02 1.802 =210),,0267'67 
03/31/04 04/04/02 PURC 3.625 10,000,000.00 10,012,555.50 
04/05/02 04/04/02 3.580 127, DOS 0 

04/04/02 PSAL 3.625 -5,000,000.00 -5,006,277.76 
04/05/02 04/04/02 3.. 580 = 671201) 1 16 

04/04/02 SALE 3.625 -5,000,000.00 -5,008,258.62 
04/05/02 04/04/02 3.580 =8;, 258.62 
03/31/04 04/04/02 PURC 3.625 5,000,000.00 Di O0'G3 277 21D 
04/05/02 04/04/02 3.580 yeaa les dhs) 

04/04/02 SALE 3.625 -5,000,000.00 -5,006,277.75 
04/05/02 04/04/02 3.580 = 67 2 Tt S 
07703/02 04/08/02 PURC 1.810 20,000,000.00 19;.913,522.22 
04/08/02 04/08/02 1. 81.8 —8'6, 477.78 
05/03/02 04/08/02 PURC 1.730 8,000,000.00 715.990; 3887.89 
04/08/02 04/08/02 132 =9,, ld ad 
05/22/02 04/08/02 PURC 1.730 7,000,000.00 6,985,198.89 
04/08/02 04/08/02 PSA 147, Od wail 
06/24/02 04/08/02 PURC 1.760 11,000,000.00 10,958,591.11 
04/08/02 04/08/02 1/67 -41,408.89 
05/02/02 04/08/02 PURC 1.730 4,000,000.00 3), 99557 SI8'G% 6 
04/08/02 04/08/02 We dSZ =A Cis S3 


PAGE: 3 

RUN: 05/01/02 08:53:46 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=6, 611.0% 


. Ou! 


1,980.88 


9: D7 Oj 22:.122 
= ip D'DDiy el O15 OW 
1.47, 915; 956.29 
-9,943,970.83 
-2,990,880.00 
=2, 492, 400100 
-2,492,400.00 
=1,,.993;, 920:.00 
=49,,982, 02222 
=1/9;, 960,333.33 
=49, O71, 833.33 
=31,9/'89), 973.33 
=10, 01:2, 555750 
=27, S43 
5,008, 621.50 
=2,/343:. 76 
5,008, 621.50 
=5y, OU, 201% 5 
=2,, 3435975) 

5, 008, 621.50 
—19, 913,-5222 22 
=7, 990, 388.89 
=(6; 985, 198. 89 
=107 Joe, sou tal 


= 3) 9955) S8'O)Jon) 
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*-ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39241 


39242 


39243 


39244 


39245 


39246 


39247 


39248 


39249 


39250 


39251 


39252 


DESCRIPTION/POOL# 
MEMO 


PT BLL 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


T BILL 
T BILL 
T Bill 
MORGAN STANLEY C/P 


MORGAN STANLEY C/P 
T BILL 
T-BILL 
T BILL 
BGs 
T BILL 


BNY (9453.17) 


Cat Y¥7/ © OU Nh Y 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

159 40 

ah) 87 

a) 40 

40 

19 40 

40 

1:9 40 

1:9 40 

19 87 

29 74 

74 

as) 74 

74 

169 40 

19 40 

19 40 

19 87 

ay) 87 

iY) 99 


DANIEL 


MATURITY 
/ENTRY 


05/16/02 
04/08/02 
05/16/02 
04/08/02 
05/16/02 
04/08/02 
05/16/02 
04/08/02 
05/16/02 
04/17/02 
04/12/02 
04/17/02 


05/01/02 
04/12/02 
04/17/02 


05/01/02 
05/02/02 
04/17/02 
05/02/02 
04/17/02 
08/22/02 
04/17/02 
04/19/02 
04/17/02 


05/4017 02 
04/19/02 
04/17/02 


05/01/02 
05/16/02 
04/19/02 
05/16/02 
04/19/02 
05/16/02 
04/19/02 
06/27/02 
04/19/02 
06/27/02 
04/19/02 
05/30/02 


448 7 
PAGE: 4 
RUN: 05/01/02 08:53:46 
BOOK VALUE (INTEREST) (GAIN) /LOSS 
PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 


10,9308 93..-61 


-19,106.39 -10, 980,893.61 
6,987,841.39 
-12,158.61 -6,987,841.39 
7,986,104.44 
-13,895.56 -7,986,104.44 
6, 987,841.39 
-12,158.61 -6,987,841.39 
49,932,534.72 
-67,465.28 -49,932,534.72 
49; 997;, 722.22 
-2,277.78 =49, 997, 722.22 
-~49,997,722.22 -2,277.78 
50,000,000.00 
49,997,722.22 
-2,277.78 -49,997,722.22 
-49,997,722.22 =9 277.78 
50,000,000.00 
48,954,130.56 
-45,869.44 -48,954,130.56 
10, 989,702.78 
-10,297.22 -10, 989,702.78 
49,687,354.17 
-312,645.83 -49,687, 354.17 
49,990,000.00 
-10,000.00 -49,990,000.00 
-49,990,000.00 -10,000.00 
50,000, 000.00 
49,990,000.00 
-10,000.00 -49,990,000.00 
-49,990,000.00 -10,000.00 


50,000,000.00 
14), 980,691.67 


=197, 30/8233 = 14), 9180, 16. 9a sox. 
439937, 9163)..8:8 
='6),43'6,. 12 =4,, 993,963 388 
4), 99377 5.63)..89 
=6,7436. 11 4, 993;,,563).89) 
49,845,708. 33 
S54 2 Oo leoe. —A\9;, BAS, 10833 
497 845, 108.38 
Ae 2S eS Oi) =4'9 7, 84d), HORRS3 


25,000,000.00 


OF AN ER AN CL S$ :C.-0 
DALY AI BOs Oho. aS 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/02 TO 04/30/02 
SETTLEMENT DATE BASIS 
28 FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE 2YP YIBLD ORIGINAL FACE 
04/09/02 PURC 1.690 11,000,000.00 
04/09/02 1.693 
04/09/02 PURC 1.690 7,000,000.00 
04/09/02 1.693 
04/09/02 PURC 1.690 8,000,000.00 
04/09/02 i «693 
04/09/02 PURC 1.690 7,000,000.00 
04/09/02 I. 693 
04/17/02 PURC 1.675 50,000,000.00 
04/17/02 1.677 
04/11/02 PURC 1.640 50,000,000.00 
04/11/02 1.640 
04/12/02 MAT 1.640 -50,000,000.00 
04/12/02 1.640 
04/11/02 PURC 1.640 50,000,000.00 
04/11/02 1.640 
04/12/02 MAT 1.640 -50,000,000.00 
04/12/02 1.640 
04/12/02 PURC 1.685 49,000,000.00 
04/12/02 1.687 
04/12/02 PURC 1.685 11,000,000.00 
04/12/02 IE S687 
04/15/02 PURC 1.745 50,000,000.00 
04/15/02 1.37 5:6 
04/15/02 PURC 1.800 50,000,000.00 
04/15/02 1.800 
04/19/02 MAT 1.800 -50,000,000.00 
04/19/02 1.800 
04/15/02 PURC 1.800 50,000,000.00 
04/15/02 1.800 
04/19/02 MAT 1.800 -50,000,000.00 
04/19/02 1.800 
04/18/02 PURC 1.655 15,000,.000.00 
04/18/02 1 GDy 
04/18/02 PURC 1.655 5,000,000.00 
04/18/02 Oo 
04/18/02 PURC 1.655 5,000,000.00 
04/18/02 1.657 
04/19/02 PURC 1.610 50,000,000.00 
04/19/02 LP OHES: 
04/19/02 PURC 1.610 50,000,000.00 
04/19/02 1 OLLS 
04/01/02 PURC 5.550 25,000,000.00 
04/01/02 5 OOO 


04/22/02 


-25,000,000.00 
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* -ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 
39252 BNY (9453.17) 


39253 BNY" (3360.72) 


39254 TeBLEL 


39255 TPT BILL 


GX ¥s/'C.O-USN LY 


MR. 
BANK BROK 
CASH DATE 

19 99 

9 99 

99 

19 40 

19 40 


OF SAN FRANCISCO 
DANIEL DALY 41S = Do 4S 4 48 7] 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/02 TO 04/30/02 
SETTLEMENT DATE BASIS 
28 FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
05/30/02 04/01/02 SALE 5.550 -25,000,000.00 -25,000,000.00 
04/22/02 04/01/02 3.000 
05/30/02 04/17/02 PURC 5.550 25,000,000.00 25,000,000.00 
04/22/02 04/17/02 De oo0) 
04/17/02 SALE 5.550 -25,000,000.00 -25,000,000.00 
04/22/02 04/17/02 5,950 
07/05/02 04/30/02 PURC 1.720 20,000,000.00 19,936, 933.33 
04/30/02 04/30/02 des H2S =6:3;7, 0:66.67 
07/05/02 04/30/02 PURC 1.720 33,000,000.00 32,895,940.00 
04/30/02 04/30/02 i125 -104,060.00 


PAGE: 5 

RUN: 05/01/02 08:53:46 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 
=97 453). 17) 


25,009,453 .17 
-25,000,000.00 

=3,960). i 
25, 0037, 360). 71: 
=1:'9.;93'6;,933...33 


=32,:895;, 940.00 
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* -ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC re Oars 
( 44) 

SALE 36 636 
ea) 

PSAL 3.580 
( 1) 

MAT 1.939 
C39) 

ACR 2.793 


PAR VALUE 


1101000000.00 
-224000000.00 
-5,000,000.00 


-529000000.00 


CEE Yoo CuO Ur Nay OF SAN 


FRANCIS-C0O 


MR. DANIEL DALY AMS Se 515)" 4 -= <4 ASB 
DETAIL TRANSACTION REPORT - FIXED INCOME 
04/01/02 TO 04/30/02 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


1098580666.15 -2,419,333.85 
-223399346.23 600, 653:.77 
=5, 006, 277376 -6,277.76 
-527095061.10 


53,400.00 


-1,461,002.21 
#01 
=27:236, 188.90 


-53,400.00 


PAGE: 6 
RUN: 05/01/02 08:53:46 
(GAIN) / 
LOSS SETTLEMENT 


-1098580666.15 


+4162, 322,634,229, 305,092.95 
po 18 LZ 
=2,, 343.19 5, 00:8 ;,621525.0 


527 7426, 31 415,L0 





CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





sor 
June 6, 2002 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


f, 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past eleven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 129,716,513 Earned Interest Yield 
Total Net Earnings $ 108,598,933 Pooled Funds 4.268% 
Average Age of Portfolio 237 Days All Funds 4.037% 


Total cost of the securities on hand on May 31, 2002 was $3,139,910,014 with a market value of 
$3,176,453,978 plus fixed assets accrued earnings of $9,077,192. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of May 31, 2002. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of May 2002, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on May 31, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of 


May 2002. 


truly yours, 
g we "4 DOCUMENTS DEPT. 
oe Te 


Risen Leal JUN 11 2002 
A Treasurer 
SAN FRANCISCO 

Enc. PUBLIC LIBRARY 
cc: Harvey Rose, Budget Analyst (w/Enc.) 

Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 

Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 

CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 





1 





(FS/ERNFS) 
CITY / 1c O UN TY “OF “SG ALN BEB RLAN Gur S) C0 
MR DEAN FE hl:  DeACL -Y: 415-554-4487 
PoO"R. T SiO tr OF (St AUT 2S PLCs PAGE: 1 
5/01/02 THROUGH 5/31/02 RUN: 06/03/02 08:31:12 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD: 21,170, 707.96 Mi yy whe ee pais € ene 9 N/A 21,170, 707.96 
TOTAL NET EARNINGS THIS PERIOD: 87212027 .41 .00 291.91 N/A 8,212,319.32 
AVERAGE DAILY PORTFOLIO BALANCE: 3,162, 790,803.90 .00 100,000.00 N/A 3,162,290,803.90 
ae EARNED INCOME YIELD THIS PERIOD: 3.058 .000 3.437 N/A 3.058 
. END OF PERIOD PORTFOLIO BALANCE: 3,139,810,013.82 .00 100,000.00 N/A 3,139,910,013.82 
CURRENT AMORTIZED BOOK VALUE: 3,143,863,182.27 .00 100,000.00 N/A 3,143,963,182.27 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 25752 .000 3.437 N/A 2.752 
WEIGHTED AVERAGE DAYS TO MATURITY: 236.63 .00 82.00 N/A N/A 
ae WEIGHTED AVERAGE DAYS TO CALL: 236.63 .00 82.00 N/A N/A 
: NET PORTFOLIO YIELD, 365-DAY BASIS: 3.058 
DOCUMENTS DEPT. 


JUN 11 2002 


SAN FRANCISCO 
PUBLIC LIBRARY 
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1 Core Ty /oC-ORUiIN eT Y= “O°F-. \SYA NY SPuRPAN Gr Sc 6 
MR. DYATNAT EE L° . DUAL. 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 06/04/02 00:04:50 
INVESTMENTS OUTSTANDING AS OF 5/31/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 53.17% (C) 1.750 1.762 99.427 1,679,000,000.00 °17669,384,384.28 
(Investment Type) 12 TREASURY NOTES 28.55% (C) 4.5457" 24:.:926 (998.728 908,005,000.00 896,457, 076.61. 
(Investment Type) 22 FEDERAL HOME LOAN BANK - 80% (C) 4.000 4.026 99.975 25,000,000.00 24,993.,750.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 7.56% (C) e915) 2.938 998.876 240,000,000.00 237 ,302;,0165,95 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES - 34% (C) 1.926 -1.957 98.457 11,000,000.00 10, 83:0, 257278 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 2.68% (C) 1.883 “1.906 98..863 85,000,000.00 84,033,190..55 
(Investment Type) 44 FMC DISCOUNT NOTES 6.59% (C) 1.952) 1.981 98..589 209,770,000.00 206,809, 337765 
(Investment Type) 91 NEGOTIABLE C.D.'S -32%(C) 3.800 3.800 100.000 10,000,000.00 10,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 3.390 3.390 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSSS> SSSSSS5 SSSSSSS> SSPE SSSSSsSsSSSSsesS SSSSseSsesesesssessse== 
ASSETS FIXED 2.603: (2.722 99,117 ~3;7267,875;, 0000.05 .37.1239,910;, 013582 
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(RPTMKT) 


> PP > 


Hed 


Hd 


» 


DESCRIPTION 


Cale ty / (C2Oru NAT XY 


M 


R 


PURCHASE MATURITY DATE 


T BILL 

04/19/02 06/27/02 
T BILL 

04/19/02 06/27/02 
T BILL 

05/08/02 06/27/02 
UNITED STATES TREAS 

01/08/02 07/05/02 
UNITED STATES TREAS 

01/09/02 07/05/02 
T BILL 

04/30/02 07/05/02 
T BILL 

04/30/02 07/05/02 
UNITED STATES TREAS 

02/11/02 07/11/02 
UNITED STATES TREAS 

02/11/02 07/11/02 
UNITED STATES TREAS 

02/11/02 07/11/02 


UNITED STATES TREAS 

02/11/02 07/11/02 
T BILL 

05/30/02 07/11/02 
T BILL 

05/30/02 07/11/02 
T BILL 

04/03/02 07/25/02 
T BILL 

04/03/02 07/25/02 
T BILL 

04/03/02 07/25/02 
T BILL 


05/07/02 07/25/02 
UNITED STATES TREAS 

01/31/02 08/01/02 
T Bill 

03/25/02 08/01/02 
T BILL 

05/01/02 08/01/02 
T BILL 

05/08/02 08/01/02 
UNITED STATES TREAS 

02/11/02 08/08/02 
UNITED STATES TREAS 

02/11/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


DANTIEUL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/02 


CUSIP 


912795KA8 
912795KA8 
912795KA8 
912795KQ3 
912795KQ3 
912795KQ3 
912795K03 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KT7 
91IZ7T95KT7 
912795KT7 
912795KT7 
912795KU4 
912795KU4 
912795KU4 
912795KU4 
912795KV2 
912795KV2 


912795KV2 


BANK 
BROK 


19 
40 
19 
40 


MAJOR SORT KEY IS ICC# 


SAN ERAN € i S.C oO 
4.4 525 544-74) 4° 8.7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.6100 50,000,000.00 495.9377, 900).,.0/0 
di. 6150 49,845,708.33 99.87500000000 
1.6100 50,000,000.00 49,937,500.00 
1.6150 49,845,708.33 99.87500000000 
1...73:00 40,000,000.00 39,950,000.00 
1.7141 39,905,000.00 99.87500000000 
1.7500 5,000,000.00 4,992,187.50 
LaV7653 4,956,736.11 99.84375000000 
1.7200 12,000,000.00 11, 981,250.00 
1.7347 11,898,520.00 99.84375000000 
1.7200 20,000,000.00 19, 968:,.750:.0:0 
1.7254 19,936,933.33 99.84375000000 
1.7200 33,000,000.00 32,948,437 .50 
1.7254 32,895,940.00 99.84375000000 
1.7400 3,000,000.00 2,994,375.00 
Lew S25), 2,978,250.00 99.81250000000 
1.7400 2,000,000.00 1,996 ,250.00 
£7527 1,985,500.00 99.81250000000 
1.7400 2,000,000.00 1, 996,250.00 
1.7527 1,985,500.00 99.81250000000 
1.7400 2,000,000.00 1, 996,250...00 
1.7527 1,985,500.00 99.81250000000 
1.67 0:0 50,000,000.00 49,906,250.00 
1. 6733 49,902,583.33 99.81250000000 
1.6600 50,000,000.00 49,906,250.00 
1.6632 49,903,166.67 99.81250000000 
1.7850 8,000,000.00 7,980,000.00 
L795 2: 7,955,L76.67 ~ 99..75000:000000 
1.7850 15,000,000.00 14,962,500.00 
137951 14,915,956.25 99.75000000000 
1.7850 10,000,000.00 9,975,000.00 
1.7951 9,943,970.83 99.75000000000 
1.7200 10,000,000.00 99:75, 000.00 
1.67265 9,962,255.56 99.75000000000 
1.7850 30,000,000.00 29),-92:5:, 6.2'5:.:0;0 
1.8023 29,729,275.00 99.71875000000 
1.8850 40,000,000.00 39,887,500.00 
Base Hts} 39,,729,816.67 9972875000000 
1.7200 50,000,000.00 49,859,375.00 
1. F206 49,780,222.22 99.71875000000 
1.7200 2,500,000.00 2,492,968.75 
2 W2NO, 2,489,847.22 99.71875000000 
1.7950 50,000,000.00 49,843,750.00 
1.8111 49,556,236.11 99.68750000000 
L717 950 32,000,000.00 31,900,000.00 
a Ohad 31, 715,991 1 99. 68750000000 
1.7900 2,000,000.00 dF, 993), 150.00 
1.8059 1,982,398.33 99.68750000000 


RUN: 


06/04/02 


PAGE: al 
O0)':05 222 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


96,152.78 
SUNGARD 
96,152.78 
SUNGARD 
45,600.00 
SUNGARD 
35,000.00 
SUNGARD 
81,986.67 
SUNGARD 
30, 577278 
SUNGARD 
50,453.33 
SUNGARD 
15,950.00 
SUNGARD 
10,633.33 
SUNGARD 
10,633.33 
SUNGARD 
10,633.33 
SUNGARD 
4,638.89 
SUNGARD 
4, 641.11 
SUNGARD 
23,403.33 
SUNGARD 
43,881.25 
SUNGARD 
29,254.17 
SUNGARD 
11,944.44 
SUNGARD 
179,987.50 
SUNGARD 
1:42:,422'.99 
SUNGARD 
74,055.56 
SUNGARD 
2,866.67 
SUNGARD 
274,236.11 
SUNGARD 
175; Sadia 
SUNGARD 
10,839.45 
SUNGARD 


AF Orin: 
= 4723 Olek wiles 


-600.00 
451°.3'9 


1431033 
1.238 ..89 
2,044.17 

17S ..-0'0 

116.67 

116.67 


tT6..:67 


Oia 


=1), 527-278 
1,420.00 


2,662.50 
1,775.00 
800.00 
6,362.50 
15,261.11 
5,097.22 
254.86 
13,277.78 
8,497.78 
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DESCRIPTION 


M 


GCirTy/ Cou NT yY 
DANTEL 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS 


02/12/02 


08/08/02 


UNITED STATES TREAS 


02/12/02 


08/08/02 


UNITED STATES TREAS 


02/12/02 


08/08/02 


UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 


02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/13/02 08/08/02 
T BILL 

05/01/02 08/08/02 
T BILL 

05/08/02 08/08/02 
T Bill 

02/20/02 08/15/02 
T Bill 

04/05/02 08/15/02 
T Bill 

04/05/02 08/15/02 
T Bill 

05/08/02 08/15/02 
T Bill 

05/14/02 08/15/02 
T Bill 

05/14/02 08/15/02 
T Bill 

02/21/02 08/22/02 
T Bill 

02/26/02 08/22/02 
T Bill 

02/28/02 08/22/02 
T Bad: 

04/15/02 08/22/02 
T Bill 

05/06/02 08/22/02 
T Bill 

05/06/02 08/22/02 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


INVESTMENT INVENTORY 


OF 
DALY 


INVESTMENTS OUTSTANDING AS OF 05/31/02 


CUSIP 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KV2 


912795KWO 


912795KWO 


912795KWO 


912795KWO 


912795KWO 


912795KWO 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


BANK 
BROK 


MAJOR SORT KEY IS ICC# 


SAN FRAN Cr S'‘¢ 0 
1 25) =) 5 5) 4H 4 287 
WITH MARKET VALUE 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.7900 2,000,000.00 1719937, 7 50:00 
1... 8059 1,982,398.33 99.68750000000 
1.7900 1,000,000.00 996,875.00 
1.8059 991,199.17 99.68750000000 
1. 7900 1,000,000.00 996,875.00 
1.8059 991, £99.17 9968750000000 
1.7900 1,000,000.00 996,875.00 
1.8059 991,199.17 99.68750000000 
1.7900 1,000,000.00 996,875.00 
1.8059 991,199.17 99.68750000000 
1.7900 1,000,000.00 996,875.00 
1.8059 991,199.17 99.68750000000 
1.7900 1,000,000.00 996,875.00 
1.8059 991,199.17 99.68750000000 
1.7900 4,000,000.00 3,987,500.00 
1.8059 3,964,796.67 99.68750000000 
1.7900 8,000,000.00 7,9%5,000.00 
1.8059 7,929 ,593.32 99.68750000000 
1.7950 25,000,000.00 24,921,875.00 
£7905 24,783,055.56 99.68750000000 
$5 721010 50,000,000.00 49,843,750.00 
1.7282 49,763,500.00 99.68750000000 
1.7300 2,500,000.00 2,492,187.50 
Lot 7 2,488,947.22 99.68750000000 
E, 7900 50,000,000.00 49,812,500.00 
1.8058 49,562,444.44 99.62500000000 
La7900 50,000,000.00 4:9>-802555001..0'0 
1.8018 49,671,833.33 99.62500000000 
1.7900 32,000,000.00 31,880,000.00 
1.8018 31,789,973.33 99.62500000000 
57250 50,000,000.00 49,812,500.00 
7332 49,762,812.50 99.62500000000 
127500 50,000,000.00 49,812,500. 00 
275379) 49,773,958.33 99.62500000000 
£7500 50,000,000.00 49,812,500.00 
eT D9 49,773,958.33 99.62500000000 
1.8100 50,000,000.00 49,812,500.00 
1.8267 49,542,472.22 99.62500000000 
1.8300 50,000,000.00 49,812,500.00 
1.8466 49,550,125.00 99.62500000000 
1.7300 50,000,000.00 49,812,500.00 
1.8261 49,560,069.44 99.62500000000 
1.7450 50,000,000.00 49,812,500.00 
1.7560 49,687,354.17. 99.62500000000 
1.7300 15,000,000.00 14,943,750.00 
IS 73910 14,922,150.00 99.62500000000 
1.7300 25,000,000.00 24,906,250.00 
IEE SIO) 24,870,250.00 99.62500000000 


RUN: 


06/04/02 


PAGE: P 
OOF OS T2 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


10,839.45 
SUNGARD 
5,419.72 
SUNGARD 
5,419.72 
SUNGARD 
5,419.72 
SUNGARD 
5,419.72 
SUNGARD 
5,419.72 
SUNGARD 
5,419.72 
SUNGARD 
21,678.89 
SUNGARD 
43,357.79 
SUNGARD 
133,125.00 
SUNGARD 
74,055.56 
SUNGARD 
2,883.33 
SUNGARD 
251,097.22 
SUNGARD 
141/708 33 
SUNGARD 
90,693.33 
SUNGARD 
57,500.00 
SUNGARD 
43,750.00 
SUNGARD 
43,750.00 
SUNGARD 
251,388.89 
SUNGARD 
241,458.33 
SUNGARD 
23:3; 792.67 
SUNGARD 
113,909.72 
SUNGARD 
18,741.67 
SUNGARD 
31,236.12 
SUNGARD 


UNREALIZED LOSS 


SZ 
290%. bal 
256). 11 
296: 12 
296: sds1 
256.512 
256° ods 
1,024.44 
2,048.89 
5,694.44 
6,194.44 


3151695 


= 0417616 
2104154616 

-666.66 
= AG. 8L2). 510 
=5)7, 2085 3:3 


=57, 2085.33 
18,638.89 


20,916.67 
18,638.89 
11: p236 crs 
2,858.33 


4,763.89 
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SUBTOTAL 


38374 T 


DESCRIPTION 


M 


Col Tiyy/-C OU Ne Ty 


R 


PURCHASE MATURITY DATE 


Bill 
05/06/02 
Bill 
05/07/02 
Bill 
05/30/02 
Bill 
05/30/02 
Bill 
05/30/02 
Bill 
05/30/02 
BILL 
05/07/02 
BILL 
05/16/02 
BILL 
05/31/02 
BILL 
05/31/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/28/02 
BILL 
05/16/02 


08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/29/02 
08/29/02 
08/29/02 
08/29/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/26/02 


10/03/02 


(Investment Type) 


NOTE (99.16) 


06/30/00 06/30/02 





11 TREASURY 


DANIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 


BROK 


912795KX8 19 


40 
912795KX8 19 
87 
912795KX8 19 
45 
912795KX8 9 
45 
912795KX8 19 
40 
912795KX8 19 
40 
912795KY6 19 
87 
912795KY6 19 
87 
912795KY6 19 
40 
912795KY6 £9 
87 
912795KZ3 LS 
87 
912795KZ3 19 
87 
912795KZ3 19 
87 
912795KZ3 19 
87 
912795KZ3 19 
87 
912795KZ3 19 
87 
912795KZ3 19 
87 
912795KZ3 19 
87 
912795KZ3 19 
87 
912795LC3 9 
87 
912795LD1 a9 
40 
BILLS 52.68% 


QUZB 2 2Na7 19 
87 


(M) 


100 
ooo 


SAN FRANCISCO 
40) S255 24° = 448) 7) 

CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
7300 4,000,000.00 3,985), 0.0.0..00 
1.7390 3,979,240.00 99.62500000000 
1.7400 25,000,000.00 24,906,250.00 
1.7490 24,870,708.33 99.62500000000 
172:00 50,000,000.00 49,812,500.00 
bs 7L69 49,800,500.00 99.62500000000 
1.7100 50,000,000.00 49,812,500.00 
1 a) 169 49,800,500.00 99.62500000000 
1.7100 50,000,000.00 49,812,500.00 
17169 49,800,500.00 99.62500000000 
1.7200 50,000,000.00 49,812,500. 00 
1.7169 49,800,500.00 99.62500000000 
1.7400 25,000,000.00 24,898,437.50 
1.7496 24,862,250.00 99.59375000000 
1.7200 35,000,000.00 34,857,812 .50 
ale APAS Wy] 34,824,416.67 99.59375000000 
1.7100 33,000,000.00 32,865,937 .50 
1 7273 32,858,925.00 99.59375000000 
1.7100 45,000,000.00 44,817,187.50 
1 TEAS 44,807,625.00 99.59375000000 
1.8700 2,000,000.00 1, 990:;,625.00 
1.8878 1, 982,092.21. 99.53125000000 
1.8700 5,000,000.00 4,976, 562.50 
1.8878 4,952,730.56 99.53125000000 
1.8700 5,000,000.00 4,976,562.50 
1.8878 4,952,730.56 99.53125000000 
1.8700 8,000,000.00 7,962,500.00 
1.8878 7,924,368.89 99.53125000000 
1.8700 8,000,000.00 7,962,500.00 
1.8878 7,924,368.90 99.53125000000 
1.8700 3,000,000.00 2),.9:85;,,937.50 
1.8878 2,971,638.33 99.53125000000 
1.8700 3,000,000.00 27-985),937 550 
1.8878 2,971,638.33 99.53125000000 
1.8700 3,000,000.00 2,985,937 50 
1.8878 2,971,638.33 99.53125000000 
1.8700 7,000,000.00 6,967 ,187:.50 
1.8878 6,933,822.78 99.53125000000 
2.0300 50,000,000.00 49,718, 750.00 
2.0510 49,486,861.11 99.43750000000 
1.7550 30,000,000.00 29;,8:2:.,, 8:75-0:10 
alts (Ac /ak 29,795,250.00 99.40625000000 
1.7500 1679000000.00 1673449531.25 
1.7618 1669384384.28 99.66941800000 
6.2500 25,000,000.00 25,085, 937.50 
6.5249 24,873,046.88 100.3437500000 


RUN: 


06/04/02 


PAGE: 3 
O00? 0527 12 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


4,997.78 
SUNGARD 
30,208.33 
SUNGARD 
4,750.00 
SUNGARD 
4,750.00 
SUNGARD 
4,750.00 
SUNGARD 
4,750.00 
SUNGARD 
30,208.33 
SUNGARD 
26,755.56 
SUNGARD 
1,567.50 
SUNGARD 
2,197.50 
SUNGARD 
8,934.45 
SUNGARD 
22, 3386.18 
SUNGARD 
22,836.14 
SUNGARD 
35, 737.78 
SUNGARD 
35,797.77 
SUNGARD 
1:3, 201 a6y 
SUNGARD 
13), 400267 
SUNGARD 
13,401.67 
SUNGARD 
31,270.55 
SUNGARD 
183,263.89 
SUNGARD 
23,400.00 
SUNGARD 


656, 077 = 3'5 
SUNGARD 


762.22 
5,333.34 
7,250.00 
7,250.00 
7,250.00 
7,250.00 
5), 979.0197 
6,640.27 
5,445.00 
7,425.00 

598.34 
1,495.83 
1,495.83 
2,.393'.38 
2,393.33 

897.50 

897.50 

897.50 
2,094.17 

48,625.00 


3,225.00 


280,942.91 
-32,801.36 


212,890.62 
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DESCRIPTION 


M 


Chtel Vw] CoOmUe Nel y, 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.28) 
12/31/01 12/31/03 


DANIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128272Y7 19 
40 

9128272Y7 £9 
89 

9128274B5 ae) 
89 

9128274B5 Lg 
89 

9128274B5 9 
89 

9128274B5 19 
89 

912827620 aK) 
40 

912827620 9 
45 

9128276Z0 19 
87 

912827620 19 
87 

912827620 19 
40 

40 

40 

9128274U3 19 
40 

9128274U3 19 
87 

9128274U3 19 
40 

9128274U3 a9 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128274U3 19 
89 

9128274U3 19 
87 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128277H9 19 
40 


SAN FRANCISCO 
415-554-4487 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
6.2500 25,000,000.00 25,085,937.50 
6.5249 24,873,046.88 100.3437500000 
6.2500 25,000,000.00 25,085,937.50 
6.5249 24,873,046.88 100.3437500000 
5.5000 200,000.00 205,437.50 
5.6148 199,010.00 102.7187500000 
5.5000 8,650,000.00 8,885,171.88 
5.6160 8,606,732.50 102.7187500000 
5.5000 150,000.00 154,078.13 
5.6148 149,257.50 102.7187500000 
5.5000 1,000,000.00 1,027,187.50 
5.6043 995,500.00 102.7187500000 
3.8750 10,000,000.00 10,159,375.00 
4.2836 9,922,656.25 101.5937500000 
3.8750  10,000,000.00 £10,159,375.00 
4.2877 9,921,875.00 101.5937500000 
3.8750 10,000,000.00 10,159,375.00 
4.2877 9,921,875.00 101.5937500000 
3.8750 15,000,000.00 15,239,062.50 
4.1866 14,912,109.38 101.5937500000 
3.8750 20,000,000.00 20,318,750.00 
4.1824 19,884,375.00 101.5937500000 
5.7500 5,000.00 5,190.63 
7.5200 4,431.25 103.8125000000 
4.2500 15,000,000.00 15,314,062.50 
5.8164 14,368,359.38 102.0937500000 
4.2500 20,000,000.00 20,418,750.00 
4.3676 19,942,187.50 102.0937500000 
4.2500 50,000,000.00 51,046,875.00 
4.4736 49,738,281.25 102.0937500000 
4.2500 25,000,000.00 25,523,437.50 
4.4803 24,865,234.38 102.0937500000 
4.2500 20,000,000.00 20,418,750.00 
4.4805 19,892,187.50 102.0937500000 
4.2500 15,000,000.00 15,314,062.50 
4.5089 14,909,765.63 102.0937500000 
4.2500 15,000,000.00 15,314,062.50 
4.5055 14,910,937.50 102.0937500000 
4.2500 15,000,000.00 15,314,062.50 
4.5258 14,903,906.25 102.0937500000 
4.2500 20,000,000.00 £20,418,750.00 
4.5533 19,859,375.00 102.0937500000 
4.2500 15,000,000.00 15,314,062.50 
4.4261 14,939,062.50 102.0937500000 
4.2500 25,000,000.00 25,523,437.50 
4.4142 24,905,273.44 102.0937500000 
3.2500 15,000,000.00 15,084,375.00 
3.3302 14,976,900.00 100.5625000000 


RUN: 


06/04/02 


PAGE: 4 
O10::05%L2 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


656,077.35 
SUNGARD 
656,077.35 
SUNGARD 
1,863.39 
SUNGARD 
80,591.53 
SUNGARD 
1,397.54 
SUNGARD 
9,316.94 
SUNGARD 
162,707.16 
SUNGARD 
162, 707,19 
SUNGARD 
162° 767-109 
SUNGARD 
244,060.77 
SUNGARD 
325,414.36 
SUNGARD 
84.19 
SUNGARD 
29,449.73 
SUNGARD 
39,266.30 
SUNGARD 
98,165.76 
SUNGARD 
49,082.88 
SUNGARD 
39,266.30 
SUNGARD 
29,449.73 
SUNGARD 
29,449.73 
SUNGARD 
29,449.73 
SUNGARD 
39,266.30 
SUNGARD 
29,449.73 
SUNGARD 
49,082.88 
SUNGARD 
204,696.13 
SUNGARD 


212,890.62 
212,890.62 
6),42'7- 55:0 
278,439.38 
4,820.63 
31,,.68:7 ..5:0 
23165 718% 7:5 
237,500.00 
23:7, 5010;..0'0 
32:6; 9535.2 
434),375.:00 
TS IRS 
945. 7087.2 
476,562.50 
1, 31087, 593975 
658), 203712 
526,562.50 
404,296.87 
403,125.00 
410),.1'516).2)5 
55:9), 3:7/53400 
375,000.00 
618,164.06 


107,475.00 
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DESCRIPTION 


M 


CoE Ya / CO aU Na WY. 


R 


PURCHASE MATURITY DATE 


NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 
05/15/02 11/15/06 
NOTE (95.24) 
05/15/02 11/15/06 


DANTEL 


OF 
DAL Y 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128277H9 LO 
45 

9128277H9 19 
89 

9128275A6 9 
74 

9128275A6 19 
74 

9128275A6 a9 
40 

9128275A6 19 
45 

9128275A6 19 
89 

9128275A6 19 
40 

9128275A6 eS 
40 

9128275A6 Lg 
40 

9128275A6 abe) 
87 

9128275A6 19 
89 

9128275A6 19 
40 

9128275A6 19 
89 

9128275A6 19 
45 

9128275A6 19 
40 

9128275F5 19 
45 

9128275F5 al’) 
45 

9128275F5 19 
87 

9128275F5 19 
89 

9128275F5 19 
40 

9128275F5 9 
40 

9128277F3 a) 
87 

9128277F3 19 
87 


SAN BRAN CC 27S 6.0 

4-1 5 = 955.4, = 4 4.87 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


3.2500 
3.33102 
3:..25:00 
3533:02 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5.32500 
6.7885 
5.2500 
6.79311 
5.2500 
6.7885 
5.2500 
6.7885 
5.2500 
4.5642 
3.5000 
4.5592 
3.5000 
4.5592 


15,000,000.00 
14,976,900.00 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,950,781.25 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14 ,3'74,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,,332,031..25 
30,000,000.00 
29,798,437.50 
18,000,000.00 
17,963,437.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25,089, 843.75 
25,000,000.00 
25,112, 32833 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 

9,467,187.50 
10,000,000.00 

9,465,625.00 
10,000,000.00 

9,467,187.50 
20,000,000.00 
18,934,375.00 
50,000,000.00 
50,960,937.50 
50,000,000.00 
47,867,187.50 
50,000,000.00 
47,867,187.50 


15,084,375.00 
100.5625000000 
15,084,375.00 
100.5625000000 
15,445,312.50 
102.9687500000 
15,445,312.50 
102.9687500000 
15,445,312.50 
102.9687500000 
15,445,312.50 
102.9687500000 
15,445,312.50 
102 .9687500000 
15,445,312.50 
102.9687500000 
30,890,625.00 
102.9687500000 
18,534,375.00 
102.9687500000 
10,296,875.00 
102.9687500000 
10,296,875.00 
102.9687500000 
25,742, 187.250 
102.9687500000 
25,742,187.50 
102.9687500000 
25,742,187.50 
102.9687500000 
25,742,187.50 
102.9687500000 


20,787,500.00° 


103.9375000000 
10,393,750.00 
103.9375000000 
10,393,750.00 
103.9375000000 
10,393,750.00 
103.9375000000 
20,787,500.00 
103.9375000000 
51,968,750.00 
103.9375000000 
48,531,250.00 
97.06250000000 
48,531,250.00 
97.06250000000 


RUN: 


06/04/02 


PAGE: 5 
OOROSs12 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


204,696.13 
SUNGARD 
204,696.13 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
208,632.60 
SUNGARD 
417, 265:29 
SUNGARD 
250,359.12 
SUNGARD 
139,088.40 
SUNGARD 
139,088.40 
SUNGARD 
347,720.99 
SUNGARD 
347,720.99 
SUNGARD 
347,720.99 
SUNGARD 
347,720.99 
SUNGARD 
48,505.43 
SUNGARD 
24,,252..72 
SUNGARD 
24,252.72 
SUNGARD 
24,252.72 
SUNGARD 
48,505.43 
SUNGARD 
121,263.59 
SUNGARD 
80,842.39 
SUNGARD 
80,842.39 
SUNGARD 


107,475.00 
107,475.00 
494,531.25 
539,062.50 

1,071,093.75 

1,071,093.75 

1, 071,,093.75 

1, 113;,268s25 

1,092,187.50 
570,937.50 
234,375.00 
228,125.00 
652,343.75 
630,859.37 
636,718.75 
634,765.62 

1,281,250.00 
926,562.50 
928,125.00 
926,562.50 
1,853,125.00 
1,007,812.50 
664,062.50 


664,062.50 
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(RPTMKT) 


INVEST 
NUMBER 


A 


2 


He 


> Pr PrP Pp Pp PP PP PB 


SUBTOTAL (Investment Type) 


DESCRIPTION 


Gir y/ ¢OUN TY OF SAN 


M 


R 


PURCHASE MATURITY DATE 


38842 FEDERAL HOME LOAN BANK 


SUBTOTAL (Investment Type) 


39090 


38978 


38979 


39074 


38995 


39289 


39299 


39300 


39301 


39091 


SUBTOTAL (Investment Type) 


39028 FEDL FARM CRED BK CONS DISC 


39076 FEDL FARM CRED BK CONS DISC 


SUBTOTAL (Investment Type) 42 FARM 


39040 FEDL HOME LOAN BK CONS DISC 


06/05/01 06/05/02 


FEDERAL NATL MTG ASSN DISC 
12/10/01 06/06/02 
FEDERAL NATL MTG ASSN DISC 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN DISC 
10/02/01 07/15/02 
FEDERAL NATL MTG ASSN DISC 
12/03/01 07/16/02 
FEDERAL NATL MTG ASSN DISC 
10/03/01 07/25/02 
FEDERAL NATL MTG ASSN DISC 
05/28/02 08/14/02 
FEDERAL NATL MTG ASSN DISC 
05/30/02 08/19/02 
FEDERAL NATL MTG ASSN DISC 
05/30/02 08/21/02 
FEDERAL NATL MTG ASSN DISC 
05/30/02 08/27/02 
FEDERAL NATL MTG ASSN DISC 
12/13/01 11/29/02 
41 FNMA 


11/06/01 08/14/02 


12/04/01 09/20/02 


11/07/01 06/17/02 


12 TREASURY NOTES 


22 FEDERAL HOME LOA 


ERAN CC £-S CO 


DANIEL Dy AC iY, 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 05/31/02 

MAJOR SORT KEY IS ICC# 

CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 

BROK SAFE YTM TR BOOK MARKET PRICE 

29.10% (M) 4.5471 908,005,000.00 924,191,128.14 

4.9261 896,457,076.61 101.7826030000 

3133MFJL3 19 100 4.0000 25,000,000.00 25,000,000.00 

40 000 4.0258 24,993,750.00 100.0000000000 

. 79% (M) 4.0000 25,000,000.00 25,000,000.00 

4.0258 24,993,750.00 100.0000000000 

313589XT5 19 100 1.7900 50,000,000.00 49,987,847.22 

87 000 1.8060 49,557,472.22 99.97569444444 

313589Z05 19 859 2.3100 10,400,000.00 10,377,755.56 

40 000 2.3532 10,209,142.67 99.78611111111 

313589205 19 di 2:=300 9,600,000.00 9,579,466.67 

40 000 2.3532 9,423,824.00 99.78611111111 

313589ZK2 19 9531 1.8500 35,000,000.00 34,923,437.50 

87 000 1.8716 34,595,312.50 99.78125000000 

313589ZU0 19 100 2.2000 40,000,000.00 39,895,000.00 

87 000 2.2404 39,278,888.89 99.73750000000 

313589B85 19 100 1.7300 33,000,000.00 32,880,613.33 

40 000 1.7365 32,876,305.00 99.63822222222 

313589C50 19 904 1.7400 5,000,000.00 4,980,688.89 

40 000 1.7468 4,980,425.00 99.61377777778 

313589C76 19 100 1.7400 20,000,000.00 19,920,800.00 

45 000 1.7470 19,919,766.67 99.60400000000 

313589D59 19 859 1.7400 12,000,000.00 11,948,960.00 

87 000 1.7475 11,948,380.00 99.57466666667 

313589R39 19 100 2.0000 25,000,000.00 24,764,951.39 

87 000 2.0398 24,512,500.00 99.05980555556 

DISCOUNT NO 7.53% (M) 1.9152 240,000,000.00 239,259,520.56 

1.9381 237,302,016.95 99.69146700000 

313313B80 19 100 1.9100 2,000,000.00 1,993,011.11 

40 000 1.9389 1,970,182.78 99.65055555556 

313313G51 19 100 1.9300 9,000,000.00 8,952,547.50 

40 000 1.9605 8,860,075.00 99.47275000000 

CREDIT DISC . 34% (M) 1.9264 11,000,000.00 10,945,558.61 

1.9566 10,830,257.78 99.50507800000 

313385YEO 19 887 1.7900 6,000,000.00 5,995,466.67 

40 000 1.8100 5,933,770.00 99.92444444444 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


488,888.89 
SUNGARD 


430,097.22 
SUNGARD 
161,494.66 
SUNGARD 
149,072.00 
SUNGARD 
323,750.00 
SUNGARD 
Sao) titedas 
SUNGARD 
6,343.33 
SUNGARD 
483.33 
SUNGARD 
1,933.33 
SUNGARD 
ITE ORO 
SUNGARD 
236,1iipder 
SUNGARD 


21,965.00 
SUNGARD 
86,367.50 
SUNGARD 


61,456 267, 
SUNGARD 


06/04/02 


PAGE: 6 
00:05:12 


UNREALIZED GAIN 
UNREALIZED LOSS 


2977.78 
7,118.23 
6,570.67 
4,375.00 


27,000.00 


-2,035.00 
-219.44 
-900.00 


-580.00 
16, 340)..2'8 


61, 6815.96 
-3,734.44 


863.338 


6,105.00 


240.00 
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(RPTMKT) 


Hd 


> 3 


> 


SUBTOTAL (Investment Type) 


DESCRIPTION 
PURCHASE MATURITY 


FEDL HOME LOAN BK CONS 
11/07/01 06/17/02 
FEDL HOME LOAN BK CONS 
04/08/02 07/03/02 
FEDL HOME LOAN BK CONS 
05/30/02 07/24/02 
FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
FEDL HOME LOAN BK CONS 
05/30/02 08/28/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
FEDL HOME LOAN BK CONS 
11/01/01 10/04/02 


43 


39290 FEDL HOME LN MTG CORP 
05/28/02 06/18/02 

39233 FEDL HOME LN MTG CORP 
04/08/02 06/24/02 

39304 FEDL HOME LN MTG CORP 
05/30/02 08/15/02 

38993 FEDL HOME LN MTG CORP 
10/03/01 08/28/02 

38994 FEDL HOME LN MTG CORP 
10/03/01 08/28/02 

39023 FEDL HOME LN MTG CORP 
11/01/01 08/30/02 

39016 FEDL HOME LN MTG CORP 
10/31/01 09/27/02 

39017 FEDL HOME LN MTG CORP 
10/31/01 09/27/02 

39018 FEDL HOME LN MTG CORP 
10/31/01 10/23/02 

39092 FEDL HOME LN MTG CORP 
12/13/01 11/15/02 

SUBTOTAL (Investment Type) 44 


38911 


BK AMER C.D. 
07/02/01 07/01/02 


CereT Yo AG Osve Net -¥ 


MR 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FEDERAL HOME LOA 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FMC 


DISCOUNT NOT 


DANIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
313385YEO a) 804 
40 000 
313385YWO 19 100 
40 000 
3133852T6 19 806 
40 000 
313385339 £9 100 
40 000 
313385D60 19 100 
45 000 
313385G59 1:9 100 
40 000 
313385H74 19 100 
40 000 
31:33:85 932 ag 100 
40 000 

2.67% (M) 
3133 97YEF2 19 100 
40 000 
313397YM7 19 100 
40 000 
313397B9L 19 924 
40 000 
313397D65 9 805 
40 000 
313397D65 19 9901 
40 000 
313397D81 19 100 
40 000 
313397H46 a9, 100 
40 000 
313397H46 19 100 
45 000 
313397L66 19 100 
45 000 
313397P54 Ig 100 
87 000 

6.57% (M) 
O6050EYM1 19 50 
40 000 


SAN RAN Cor S=G-0 
471° 5 = 5-534) = 4°48. 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
167-9100 15,000,000.00 14,988,666.67 
1.8100 14,834,425.00 99.92444444444 
1.8100 20,000,000.00 195969, 777.78 
1.8179 19,913,522.22 99.84888888889 
1.7200 5,000,000.00 4,987,486.11 
17245 4,986,861.11 99.74972222222 
2.2200 10,000,000.00 9967-416). 6:7 
25203'1 9,809,450.00 99.67416666667 
1.7400 5,000,000.00 BOE 222.22 
1.7476 4,978,250.00 99.58444444444 
1.9400 10,000,000.00 97947, 275'.00 
1.9738 9,828,633.33 99.47275000000 
1.9400 11,000,000.00 10,935: 668.33 
i o749 10,805,568.89 99.41516666667 
2.0400 3,000,000.00 2,981,875.00 
20797 2,942, 710.00 9:9'.-39583333'333 
1.8834 85,000,000.00 84,752,854.45 
1.9058 84,033,190.55 99.70924100000 
1.7200 35,000,000.00 347.971, 902.578 
Le ega7 34,964.,:883'°.3337 99:..91972222222 
1.7600 11,000,000.00 10,988,052.78 
1.7667 10,958,591.11 99.89138888889 
1.7400 14,000,000.00 13,950,416.67 
1.7465 13,947,896.67 99.64583333333 
2.2200. 20,000,000.00 1.9), 91:6, 888. 89 
2.2660 19,594,233.33 99.58444444444 
2.2200 10,000,000.00 9,958,444.44 
2.2660 9,797,116.67 99.58444444444 
1.9900 5,000,000.00 4,978,625.00 
2.0238 4,916,530.56 99.57250000000 
2.0000 30,000,000.00 29,831,850.00 
20375 29,448,333.33 99.43950000000 
2.0300 25,000,000.00 24,859,875.00 
2.0686 24,533,381.94 99.43950000000 
2.0500 10,270,000.00 107298 ,'52:0:78:0 
2.0925 10,061,219.46 99.30400000000 
1.9700 49,500,000.00 4:9°,084,,378 .7S 
2.0070 4:87, 918)7,, Vom 25 2. 99603 62 Lata: 
19524-2097 77/0;,000).00> 208,738), 955.22 
1.9815 206,809,337.65 99.50848800000 
3.8000 10,000,000.00 10,016,829.88 
3.8000 10,000,000.00 100.1682987659 


RUN: 


06/04/02 


PAGE: 7 
OO O52 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


1533) 7-642-26:7 
SUNGARD 
54,300.00 
SUNGARD 

Bo 1 31:8 
SUNGARD 
148,000.00 
SUNGARD 
483.33 
SUNGARD 
112 (551027010 
SUNGARD 
£22,,/705..:0:0 
SUNGARD 
36,040.00 
SUNGARD 


6,688.89 
SUNGARD 
29,040.00 
SUNGARD 
1,353.33 
SUNGARD 
297,233.34 
SUNGARD 
148,616.66 
SUNGARD 
58,594.44 
SUNGARD 
355,000.00 
SUNGARD 
300,270.84 
SUNGARD 
124,566.54 
SUNGARD 
460,487.50 
SUNGARD 


3/52), 55 5;. 516 
SUNGARD 


UNREALIZED LOSS 


1A 20 
9,966.67 
488.89 
7,091.67 
7,394.44 


377 42:5°30:0 


330.56 
421.67 
1,166.67 
257-422..,22 
De C7 lelkeelen 
3,500.00 
28,516.67 
26,222.22 
125,734, 60 


36,740.00 


16,829.88 
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Cy Tey. /2G.0,Ul Ne Tey OF SAN BE RUAZN .C TSC. 0 
MR. DANIEL DA ¥. 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 8 
(RPTMKT) RUN: 06/04/02 00:05:12 
INVESTMENTS OUTSTANDING AS OF 05/31/02 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' . 32% (M) 3.8000 10,000,000.00 10,016,829.88 352,555.56 16,829.88 


3.8000 10,000,000.00 100.1682990000 


A 38942 PUBLIC TIME DEPOSIT 19 9901 3.3900 100,000.00 99,599.50 583.83 
08/21/01 08/21/02 60 000 3.3900 100,000.00 99.59950000000 SUNGARD -400.50 
SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE . 00% (M) 3.3900 100,000.00 99°, 59'9:.5.0 583.83 -00 
3.3900 100,000.00 99.59950000000 -400.50 
GRAND TOTAL 2603 1 3167875000.00 3176453977.50 1 13 76. LL 28,.285:,;499.98 


2.7221 3139910013.82 100.2708120000 =3:63, 93'6:..3:0 
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39293 

39294 

39216 

39217 

39218 

39269 

39121 

39208 

39257 

39274 
39143 
39144 
39149 
39150 
39151 
39152 
39153 
39154 
39155 
39156 
39157 
39158 
39159 
39256 
39275 
39160 
39225 
39226 
39272 
39279 
39280 
39161 
39162 
39171 
39244 
39266 


de a a oe do a a oo oo oo oo oo 


DESCRIPTION 


HAanANA AAA AA AHAASA 


STATES 
STATES 


STATES 
STATES 
STATES 
STATES 


STATES 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


TREAS 
TREAS 


TREAS 
TREAS 
TREAS 
TREAS 


TREAS 


TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 


BILL 
BILL 


BILL 
BILL 
BILL 
BILL 


BILL 


BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


Ger T¥7/. ClO UNL LY 


MR. 


912795KA8 
912795KA8 
912795KA8 
912795KQ3 
912795KQ3 
912795KQ3 
912795KQ3 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KT7 
91T2795KT7 
912795KT7 
912795KT7 
912795KU4 
912795KU4 
912795KU4 
912795KU4 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF Ss 


DA L Y 


MAJOR SORT KEY IS ICC# 


MATURITY 
(TICKER) 

06/27/02 
06/27/02 
06/27/02 
07/05/02 
07/05/02 
07/05/02 
07/05/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
07/25/02 
07/25/02 
07/25/02 
07/25/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 


PURCHASE 
DATE 
04/19/02 
04/19/02 
05/08/02 
01/08/02 
01/09/02 
04/30/02 
04/30/02 
02/11/02 
02/11/02 
02/11/02 
02/11/02 
05/30/02 
05/30/02 
04/03/02 
04/03/02 
04/03/02 
05/07/02 
01/31/02 
03/25/02 
05/01/02 
05/08/02 
02/11/02 
02/11/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/13/02 
05/01/02 
05/08/02 
02/20/02 
04/05/02 
04/05/02 
05/08/02 
05/14/02 
05/14/02 
02/21/02 
02/26/02 
02/28/02 
04/15/02 
05/06/02 
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99:2 763 
99)..13'5 
99.154 
99.685 
99.685 
99°5275 
O9F Zo 
995.215 
99 275 
99.805 
99.806 
99.440 
99.440 
99.440 
99:5623 
99.098 
99:53'2'5 
99.560 
99%'5:94 
997A? 
99 S112 
99:°.1:20 
9:9) 12:0 
992 12:0 
99,120 
99%5.12'0 
9:9'.4.2'0 
99). 12:0 
99 REZIO 
99% 120 
99% 12:0 
9932 
O95 27 
99)'558 
9:92 '5 
99.344 
99.344 
9'9% 526 
99.548 
99.548 
99.085 
99.100 
9912/0 
3995375 
99.481 


AN FER ACN C 1S CoO 

415-554 - 
INVENTORY 
5/31/02 

SAF / CUPN TRDNG 
PURP RATE YIELD 
000 1.610 1.615 
000 1.610 1.615 
000 2.7305 12714 
000 1.750 1.765 
000 1.720 1.735 
000 1.720 1.725 
OO0> Mes 7202 - 15725 
000 1.740 1.753 
000 1.740 1.753 
000 1.740 1.753 
000 1.740 1.753 
000 1.670 1.673 
000 1.660 1.663 
000 1.785 1.795 
000 1.785 1.795 
000 1.785 1.795 
000. 2.720 “12727 
000 1.785 1.801 
000 1.885 1.898 
000 1.720 1.728 
000 1.720 12.727 
000 1.795 1.821 
000 1.795 1.811 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.795 1.791 
000 “1.720 1.728 
000 1.730 1.738 
000 1.790 1.806 
000 1.790 1.802 
000 1.790 1.802 
000 2:725 1.733 
000 1.750 1.758 
000 - 12.750. “1.758 
000 1.810 1.827 
000 1.830 1.847 
000 15780 — 23826 
000 1.745 1.756 
OOO! Wea7s0) —d739 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
40,000,000.00 
5,000,000.00 
12,000,000.00 
20,000,000.00 
33,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
50,000,000.00 
50,000,000.00 
8,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
30,000,000.00 
40,000,000.00 
50,000,000.00 
2,500,000.00 
50,000,000.00 
32,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
4,000,000.00 
8,000,000.00 
25,000,000.00 
50,000,000.00 
2,500,000.00 
50,000,000.00 
50,000,000.00 
32,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 


06/04/02 


PAGE: 1 
00:04:50 
BOOK VALUE 


49,845, 708.33 
49,845,708.33 
39,905,000.00 
4,956,736.11 
11,898,520.00 
19,936,933.33 
32,895,940.00 
2,978,250.00 
1,985,500.00 
1,985,500.00 
1,985,500.00 
49,902,583.33 
49,903,166.67 
7,955,176.67 
14,915,956.25 
9,943,970.83 
9,962,255.56 
29,729,275.00 
39,729,816.67 
49,780,222.22 
2,489,847.22 
49,556,236.11 
31915-9990 17 
1,982,398.33 
1, 982" 398733 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
3,964,796.67 
7,929,593 .32 
24,783,055.56 
49,763,500.00 
2,488,947.22 
49,562,444.44 
49,671,833.33 
31, 789,973.33 
49,762,812.50 
49,773,958.33 
49,773,958.33 
49,542,472.22 
49,550,125.00 
49,560,069.44 
49,687,354.17 
14,922,150.00 
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DESCRIPTION 


Co i Ai a i a i a a a a a i a | 


(Investment Type) 


Pie i i i i a a a i a | 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.7) 
(99.7) 
(99.7) 
(99.135) 
(99.135) 
(88.20) 
(95.26) 
(99.23) 
(99.16) 
(99.15) 
(99.15) 
(99.13) 
(99.13) 
(99.12) 


Get TY, +/ C.OsU, NiTay 


M Res 


912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KY6 
912795KY6 
912795KY6 
912795KY6 
912795KZ3 
912795K2Z3 
912795K2Z3 
912795KZ3 
912795KZ3 
912795K2Z3 
912795KZ3 
912795KZ3 
912795KZ3 
912795LC3 
912795LD1 


11 TREASURY BILLS 


9128272Y7 
9128272Y7 
ST282:12N7 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 

08/22/02 05/06/02 
08/22/02 05/06/02 
08/22/02 05/07/02 
08/22/02 05/30/02 
08/22/02 05/30/02 
08/22/02 05/30/02 
08/22/02 05/30/02 
08/29/02 05/07/02 
08/29/02 05/16/02 
08/29/02 05/31/02 
08/29/02 05/31/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/26/02 03/28/02 
10/03/02 05/16/02 

53.17% (C) 

06/30/02 06/30/00 
06/30/02 06/30/00 
06/30/02 06/30/00 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08/15/03 09/27/94 
11/15/03 11/28/00 
11/15/03 04/11/01 
11/15/03 05/15/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
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99.483 
99.601 
9:9%.:6.0'1. 
99 601 
99.602 
99.449 
99.498 
99: 5173 
919:. 5:73 
99.055 
99)..055 
99.055 
99:;055 
99'.055 
99.0155 
99.055 
9:9: 0/55 
99'..05'5 
98.974 
9:9).3:158 


99.492 
99.492 
99.492 
9:95. 5015 
99°55 5010 
99.505 
99.550 
OSE 227 
99209 
99219 
99.414 
99.422 
88.625 
95.789 
997.711 
Oa 
99.461 
99.461 
99°. 3:9'8 
99.406 
99.359 


AN FRAN CIS € 0 
AB = 8-5) 5. Ay 
INVENTORY 
5/31/02 
CUPN TRDNG 
PURP RATE YIELD 
000 ~2..73:05 1.2739 
OOO: - 22730" 2739 
000 1.740 1.749 
O00 D710 Lesh 
O00 22710 1.717 
OOO.” L710" years 
000. 1..710 2.717 
ooo 62..740 81.750 
OOO. 12720. 4.729 
OOO DaiO yay 
OOO 227107 1.707 
O00 1.870 2.888 
000 1.870 1.888 
000 1.870 1.888 
000 12.870 21.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 2,030 2.052 
OOO 2.755" a. 767 
2.750. . 1:..762 
000 6.250 6.525 
000 6.250 6.525 
000 6.250 6.525 
000 5.500 5.615 
000 65.500 ~ 5.626 
000 85.500 5.625 
000 5.500 5.604 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000° 3.875 4.187 
000 3.875: 4.182 
000 5.750 7.520 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
4,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
35,000,000.00 
33,000,000.00 
45,000,000.00 
2,000,000.00 
5,000,000.00 
5,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
50,000,000.00 
30,000,000.00 


25,000,000.00 
25,000,000.00 
25,000,000.00 
200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


06/04/02 


PAGE: 2 
00:04:50 
BOOK VALUE 


24,870,250.00 
3,979,240.00 
24,870, 708.33 
49,800,500.00 
49,800,500.00 
49,800,500.00 
49,800,500.00 
24,862,250.00 
34,824,416.67 
32,858,925.00 
44,807,625.00 
1,981,092.21 
4,952,730.56 
4,952,730.56 
7,924,368.89 
7,924,368.90 
2,971,636 .38 
2,971,638.33 
2, 971,698.39 
6,933,822.78 
49,486,861.11 
29,795,250.00 


24,873,046.88 
24,873,046.88 
24,873,046.88 
199, 010.00 
8,606,732.50 
1490-256]. 5.0 
995,500.00 
97922)656..2'5 
9), 921, 8'7'5..:010 
9:;921, 875% 00 
14), 927, 09.738 
19), 884; 375500 
4, 431525 
14,368,359..318 
195, 942;, L8a250 
4'9, 73:8), 2841.25 
24,865,234.38 
19,892,487. 50 
14,909; 765.63 
14, 92/0), 937.50 
14,903,906.25 
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(SIRPT) 


A 38842 


SUBTOTAL 


39090 
38978 
38979 
39074 
38995 
39289 
39299 
39300 
39301 
39091 


PPP rrrrrry 


DESCRIPTION 


Ce i i a i i a i a i ee a ee | 
2 
eo) 
4H 
1c] 


(Investment Type) 12 TREASURY NOTES 


FEDERAL HOME LOAN BANK 


(Investment Type) 22 FEDERAL HOME LOAN BANK 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


(99.28) 
(99.28) 
(99.22) 
(99.12) 
(95.27) 
(95.27) 
(95.27) 
(95.18) 
(99.11) 
(99.26) 
(100.21) 
(100.22) 
(100.12) 
(100.14) 
(100.14) 
(100.14) 
(99.17) 
(99.22) 
(99.22) 
(99.22) 
(99.22) 
(101.30) 
(95.24) 
(95.24) 


NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


Gr TY /- GO UN By 


MR. 


9128274U3 
9128274U3 
9128274U3 
9128277H9 
9128277H9 
9128277H9 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128277F3 
9128277F3 


3133MFJIL3 


313589XT5 
313589255 
313589255 
313589ZK2 
313589ZU0 
313589B85 
313589C50 
313589C76 
313589D59 
313589R39 


DANTIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

11/15/03 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
12/31/03 12/31/01 
12/32/03 12/31/01 
12/32/03 12/31/02 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
11/15/06 05/15/02 
11/15/06 05/15/02 

28.55% (C) 


100 06/05/02 06/05/01 


. 80% (C) 
06/06/02 12/10/01 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/16/02 12/03/01 
07/25/02 10/03/01 
08/14/02 05/28/02 
08/19/02 05/30/02 
08/21/02 05/30/02 
08/27/02 05/30/02 
11/29/02 12/13/01 


448 7 


99:6 72 
IONS 
95.828 
95.828 
95.828 
915i 5417 
9'9'.. 32:8 
919 TOT 
100.625 
100.688 
LOO). 359 
100.445 
100.422 
100.430 
97-2531: 
94672 
94.656 
94.672 
94.672 
101.922 
95 134 
95.734 


919° 15 
BB: 2165 
98.165 
98.844 
98) 19:7 
9'9'6:2'5 
99.609 
99599 
995710 
98.050 


AN FRANCISCO 

Ay le35) 35 35:4) —— 
DeeNe Vi EH ONeT OUR vy. 
5/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
OOO 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
O00" 3.2507 3:.33:0 
000. 3.250 3.330 
000, 3.250 3.330 
000. 4.750 4.825 
000 4.750) 4.5892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 5.250 5.882 
000 5.250 6.788 
000 5.250 6.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
000 3.500 4.559 
000 3.500 4.559 
4.547 4.926 
000 4.000 4.026 
4.000 4.026 
ooo 1.790: 1.806 
OO0Or 22310" 32:53'53 
000 2.320 2.353 
O00.) W850! ~1".87:2 
000 2.200 2.240 
OOOe — TS 7SIOm IN Si7. 
OOO)» 15740) Sea 747, 
000 1.740 1.747 
000 1.740 1.748 
000 2.000 2.040 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
10,400,000.00 

9,600,000.00 
35,000,000.00 
40,000,000.00 
33,000,000.00 

5,000,000.00 
20,000,000.00 
12,000,000.00 
25,000,000.00 


06/04/02 


PAGE: 3 
00:04:50 
BOOK VALUE 


19,859,375.00 
14,939,062.50 
24,905,273.44 
14,976,900.00 
14,976,900.00 
14,976,900.00 
14,950,781.25 
14,906,250.00 
14.,3'74--91°3775 
14,374,218.75 
14° 3:74 -D10).75 
24.332), 030.25 
29,798,437.50 
17,963,437.50 
10,062,500.00 
10,068,750.00 
25,089,843.75 
25:, PPE, 328) 13 
25,105,468.75 
25,107,421.88 
19,506,250.00 

9,467,187.50 
9,465,625.00 
9,467,187.50 
18,934,375.00 
50,960,937.50 
47,867,187.50 
47,867,187.50 


4:9) 515 79>) 27222 
10,209,142.67 

9,423,824.00 
34), 59S s25510 
39,278,888.89 
32,876,305.00 
4,980,425.00 
19), SASS), TGIG).i6rd, 
11,948,380.00 
2/4), 512), S100). 100 
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(SIRPT) 


SUBTOTAL 


A 39028 
A 39076 


SUBTOTAL 


39040 
39041 
39230 
39302 
38996 
39303 
39030 
39031 
39021 


PPP rr PP YP Pp 


SUBTOTAL 


39290 
39233 
39304 
38993 
38994 
39023 
39016 
39017 
39018 
39092 


ee dt ee ed 


SUBTOTAL 


A 38911 


SUBTOTAL 


A 38942 


SUBTOTAL 


DESCRIPTION 


(Investment Type) 


FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 
LN 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


Cr Tyo. GO: NUT Y 


MR 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


41 FNMA DISCOUNT NOTES 


CONS D 313313B80 
CONS D 313313G51 


100 
100 


42 FARM CREDIT DISCOUNT 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


43 FEDERAL HOME LOAN DISC 


CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 
CORP 


DOUUNU00N 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


(Investment Type) 44 FMC 


BK AMER C.D. 


(Investment Type) 


313385YEO 
313385YEO 
313385YWO 
3133852T6 
313385B39 
313385D60 
313385G59 
313385H74 
313385931 


313397YF2 
31339 7YM7 
313397B91 
313397D65 
3133 9°57D65 
313397D81 
313397H46 
313397H46 
313397L66 
313397P54 


887 
804 
100 
806 
100 
100 
100 
100 
100 


100 
100 
924 
805 
9901 
100 
100 
100 
100 
100 


DISCOUNT NOTES 


O6050EYM1 


50 


91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Investment Type) 


1010 PUBLIC TIME DEPOSIT 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 


(TICKER) DATE 
7.56% (C) 
08/14/02 11/06/01 
09/20/02 12/04/01 

NO 34% (6) 
06/17/02 11/07/01 
06/17/02 11/07/01 
07/03/02 04/08/02 
07/24/02 05/30/02 
08/09/02 10/04/01 
08/28/02 05/30/02 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/04/02 11/01/01 
2.68% (C) 
06/18/02 05/28/02 
06/24/02 04/08/02 
08/15/02 05/30/02 
08/28/02 10/03/01 
08/28/02 10/03/01 
08/30/02 11/01/01 
09/27/02 10/31/01 
09/27/02 10/31/01 
10/23/02 10/31/01 
1/15/02) 12 / 13) 100 
6.59% (C) 
07/01/02 07/02/01 
- 32% (C) 


9901 08/21/02 08/21/01 


- 00% (C) 


448 7 


98.896 
98.896 
99.568 
9913 137 
98:095 
99'.565 


99.900 
99.624 
99.628 
Of 97a: 
OT Oe 
98.331 
98.161 
98:.13'4 
97-3967 
98.156 


AN ERAN Cor) Ss cso 

415-554 - 
tN EN IT OoR-Y 
5/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
1.915 1.938 
000 1.910 1.939 
000 1.930 1.960 
1.926 1.957 
000 1.790 1.810 
000 1.790 1.810 
000 1.810 1.818 
000 2.720 2.725 
000 2.220 2.263 
000 1.740 1.748 
000 1.940 1.974 
000 1.940 1.975 
000 2.040 2.080 
1.883 1.906 
000 1.720.. 1:2722 
000 1.760 1.767 
000 1.740 1.746 
000 2.220 2.266 
000 2.220 2.266 
000 1.990 2.024 
000 2.000 2.037 
000 2.030 2.069 
000 2.050 2.093 
000 1.970 2.007 
1.952 1.981 
000 3.800 3.800 
3.800 3.800 
000 3.390 3.390 
3.390 3.390 


100.000 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 
9,000,000.00 


6,000,000.00 
15,000,000.00 
20,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
11,000,000.00 
3,000,000.00 


35,000,000.00 
11,000,000.00 
14,000,000.00 
20,000,000.00 
10,000,000.00 

5,000,000.00 
30,000,000.00 
25,000,000.00 
10,270,000.00 
49,500,000.00 


100,000.00 


06/04/02 


PAGE: 4 
00:04:50 
BOOK VALUE 


Ip onO, L828 
8,860,075.00 


5: 933,,,770:00 
14,834,425.00 
LO OUS oA 22 e 

4,986, 864... 11 

9,809,450.00 

4,978,250 .'00 

9,828 ,,633:5.33 
107.8.05;,568..:89 

27 9427 120500 


34,964,883.33 
10,958,591.11 
13,947,896.67 
19,594,233.33 

9,797,116.67 

4,916,530.56 
29,448,333.33 
24,533,381.94 
10,061,219.46 
48,587,151.25 


100,000.00 
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CoretT Ya) GO UsNi Daw, OF SAN BORA NEeCoL S70 


MR. DANIEL DALY 415-554 - 
ITNVES TMENT EN VoEON TO RY 
INVESTMENTS OUTSTANDING AS OF 5/31/02 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG 


CUSIP NO. (TICKER) DATE PURP RATE YIELD 
REPORT TOTALS SsaseS sees== 
ASSETS FIXED 25603) 72.5722 


448 7 


RUN: 


PAR VALUE 
SHARES 


PAGE: 5 
06/04/02 00:04:50 


BOOK VALUE 
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ak Cult YY / C10 UN ny, OF SAN PRA N<«C © S €'O 
Mi Rear. DANIEL DALY 40 13) = 55 74 9> 4.7458" 7 PAGE: al 
(SIRPT) INVESTMENT TN VERON TOR ¥ RUN: 06/04/02 00:04:50 
INVESTMENTS OUTSTANDING AS OF 5/31/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 32390 32390 100-000 100,000.00 100,000.00 


REPORT TOTALS SSSS> SSSSS== S=S5S555 SS SSSSSSSSSSSSSe= =e Sesser ==== 


ASSETS FIXED 3.390, 3.390 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (99.17) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (95.26) 

T NOTE (99.23) 

T NOTE (101.30) 


BK AMER C.D. 


BK AMER C.D. 


BK AMER C.D. 


BK AMER C.D. 


T 


FEDERAL NATL MTG ASSN 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


NOTE 


(99.16) 
(99.15) 
(99.15) 
(99.13) 
(99.13) 
(99.12) 
(99.10) 
(99.20) 


(99.20) 


Galo TP Ye/ GO UU Nat -Y 


MR. 


BANK BROK 
CASH DATE 


19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 40 


19 40 
19 40 
19 40 


19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/15/02 
19 
05/23/02 


DANIEL 
DETAIL TRANSACTION REPORT - 


MATURITY 
/ ENTRY 


05/15/04 
06/03/02 
05/15/04 
06/03/02 
05/15/04 
06/03/02 
05/15/04 
06/03/02 
05/15/04 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
05/15/04 
06/03/02 
05/07/02 
06/03/02 
05/01/02 
06/03/02 
05/29/02 
06/03/02 
05/06/02 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
11/15/03 
06/03/02 
05/23/03 
06/03/02 


05/01/0 
SETTLEM 


TRADE/ 
SETTLE 


05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/07/02 
05/07/02 
05/01/02 
05/01/02 
05/29/02 
05/29/02 
05/06/02 
05/06/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/15/02 
05/23/02 
05/23/02 


OF SAN 
DA L ¥ 


FR ALN CLS: .€ 0 


415-554-4487 
FIXED INCOME PAGE: 1 
2° TO. 05/31/02 RUN: 06/04/02 00:04:39 
ENT DATE BASIS 
24 FUNDS 
TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
INTR 5.250 -525,000.00 
5.882 525,000.00 
INTR 5.250 -262,500.00 
6.788 262,500.00 
INTR 5.250 -262,500.00 
6.793 262,500.00 
INTR 5.250 -262,500.00 
6.788 262,500.00 
INTR 5.250 -525,000.00 
6.788 525,000.00 
INTR 4.250 -318,750.00 
5.816 318,750.00 
INTR 4.250 -425,000.00 
4.368 425,000.00 
INTR 5.250 -1,312,500.00 
4.564 1,312,500.00 
MAT 4.270 -50,000,000.00 -50,000,000.00 -2,182,444.44 
4.270 52,182,444.44 
MAT 4.100 -50,000,000.00 -50,000,000.00 -2,044,305.56 
4.100 52,044,305.56 
MAT 4.100 -50,000,000.00 -50,000,000.00 -2,203,750.00 
4.100 52,203,750.00 
MAT 4.080 -44,000,000.00 -44,000,000.00 -1,805,173.33 
4.080 45,805,173.33 
INTR 4.250 -1,062,500.00 
4.474 1,062,500.00 
INTR 4.250 -531,250.00 
4.480 531,250.00 
INTR 4.250 -425,000.00 
4.481 425,000.00 
INTR 4.250 -318,750.00 
4.509 318,750.00 
INTR 4.250 -318,750.00 
4.505 318,750.00 
INTR 4.250 -318,750.00 
4.526 318,750.00 
INTR 4.250 -425,000.00 
4.553 425,000.00 
INTR 4.250 -318,750.00 
4.426 318,750.00 
INTR 4.250 -531,250.00 
4.414 531,250.00 
INTR 4.700 -470,000.00 
4.700 470,000.00 
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* ACTIVE TRANSACTIONS * mae 
INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
38844 FEDERAL NATL MTG ASSN 19 «45 
38845 FEDERAL NATL MTG ASSN 19 
05/23/02 
45 
39035 UNITED STATES TREAS BI 19 40 
39042 UNITED STATES TREAS BI 19 840 
39052 UNITED STATES TREAS BI 19 40 
39053 UNITED STATES TREAS BI 19 40 
39054 UNITED STATES TREAS BI 19 40 
39075 FEDERAL NATL MTG ASSN 19 87 
39080 FEDL HOME LOAN BK CONS 19 40 
39089 FEDERAL NATL MTG ASSN 1987 
39175 T BILL 19 87 
39176 T BILL 19-87 
39177 T BILL 19 87 
39178 T BILL 19 40 
39193 MORGAN STAN C/P PS 74 
39194 MORGAN STAN C/P 19 +74 
39195 MORGAN STAN C/P 19 74 
39196 MORGAN STAN C/P Loe =tv7/4! 
39197 T Bills 19 40 
39198 T Bills 19 40 
39199 T Bills 19 40 


DANIEL 


MATURITY 
/ ENTRY 


05/23/03 
06/03/02 
05/23/03 
06/03/02 


06/03/02 
05/02/02 
06/03/02 
05/09/02 
06/03/02 
05/09/02 
06/03/02 
05/09/02 
06/03/02 
05/09/02 
06/03/02 
05/23/02 
06/03/02 
05/02/02 


06/03/02. 


05/30/02 
06/03/02 
05/02/02 
06/03/02 
05/02/02 
06/03/02 
05/02/02 
06/03/02 
05/16/02 
05/14/02 
05/07/02 
06/03/02 
05/07/02 
06/03/02 
05/07/02 
06/03/02 
05/07/02 
06/03/02 
05/02/02 
06/03/02 


05/02/02 


06/03/02 
05/02/02 


4487 


BOOK VALUE 
PREM / (DISC) 


-20,000,000.00 


-14,000,000.00 
-39,646,044.44 
=24 773 , 763.89 
-2,500, 052.30 
-2,500,000.00 
-473,892.50 
-15,863,244.44 
-1,985,381.67 
-34,709,062.50 
-17,483,097.51 
-27,326,689.78 
-5,056,434.93 
-17,939,800.00 
60,200.00 
-9,971,844.00 
-6,980,291.12 
-18,946,504.44 
-13,960,582.66 
-49,881,583.33 
-49,881,583.33 


-49,881,583.33 


F AN FRANCISCO 
DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 

05/01/02 TO 05/31/02 

SETTLEMENT DATE BASIS 

24 FUNDS 

TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
05/23/02 CALL 4.700 -20,000,000.00 
05/23/02 4.700 

05/23/02 INTR 4.700 

05/23/02 4.700 

05/23/02 CALL 4.700 -14,000,000.00 
05/23/02 4.700 

05/02/02 MAT 1.810 -40,000,000.00 
05/02/02 1.826 

05/09/02 MAT 1.790 -25,000,000.00 
05/09/02 1.806 

05/09/02 MAT 1.770 -2,522,000.00 
05/09/02 1.786 

05/09/02 MAT 1.770 -2,522,000.00 
05/09/02 1.790 

05/09/02 MAT 1257710 -478,000.00 
05/09/02 1.763 

05/23/02 MAT 1.810 -16,000,000.00 
05/23/02 1.826 

05/02/02 MAT 1.790 -2,000,000.00 
05/02/02 1.803 

05/30/02 MAT 1.750 -35,000,000.00 
05/30/02 1.765 

05/02/02 MAT 1.720 -17,530,000.00 
05/02/02 e725 

05/02/02 MAT 1.720 -27,400,000.00 
05/02/02 1.725 

05/02/02 MAT 1.720 -5,070,000.00 
05/02/02 1.725 , 
05/15/02 SALE 1.720 -18,000,000.00 
05/15/02 1.726 

05/07/02 MAT 1.810 -10,000,000.00 
05/07/02 1.815 

05/07/02 MAT 1.810 -7,000,000.00 
05/07/02 1.815 

05/07/02 MAT 1.810 -19,000,000.00 
05/07/02 1.815 

05/07/02 MAT 1.810 -14,000,000.00 
05/07/02 1.815 

05/02/02 MAT 1.740 -50,000,000.00 
05/02/02 1.744 

05/02/02 MAT 1.740 -50,000,000.00 
05/02/02 1.744 

05/02/02 MAT 1.740 -50,000,000.00 
05/02/02 1.744 


06/03/02 


PAGE: 2 

RUN: 06/04/02 00:04:39 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=32:9-:010'0' 1010 


=3'53, 955.2516 
-226;.23'6 11 
-21,947.70 
-22,000.00 
=A OW: 50 
=13'6 7 7555556 
=14;618 233 
=2907 937.50 
-46,902.49 
=F PaO 22 
=13;;, 565'507 
-59,340.00 
=2'8:;, 1516 20'0 
<1 977-7 088'8 
= 537495256 
3 O42 34 
SITLG F416 567 
-118,416.67 


= dB), 46) 167, 


20,000,000.00 
329,000.00 
14,000,000.00 
40,000,000.00 
25,000,000.00 
2,522,000.00 
2,522,000.00 
478,000.00 
16,000,000.00 
2,000,000.00 
35,000,000.00 
17,530,000.00 
27,400,000.00 
5,070,000.00 
30.00 
17,999,110.00 
10,000,000.00 
7,000,000.00 
19,000,000.00 
14,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
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* ACTIVE TRANSACTIONS * cee 
INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
39200 T Bills 19 40 
39201 T Bills 19 40 
39206 T BILL 19 87 
39207 T Bills 19 40 
39211 T BILL 19 40 
39212 T BILL 19 40 
39213 T BILL LS 87 
39214 T BILL 19 87 
39219 T BILL 19 40 
39220 T BILL 19 40 
39221 T BILL 19 40 
39222 T BILL 19 40 
39223 T BILL 19 40 
39224 T BILL 19 40 
39231 FEDL HOME LOAN BK CONS 19 45 
39232 FEDERAL NATL MTG ASSN 19 45 
39234 FEDL FARM CRED BK CONS 19 40 
39235 T BILL 19 40 
39236 T BILL 19 40 
39237 T BILL ake) 40 
39238 T BILL 19 40 
39239 T BILL 19 40 


DV ACN. 2 Ei 


MATURITY 
/ENTRY 


05/02/02 
06/03/02 
05/02/02 
06/03/02 
05/16/02 
05/08/02 
05/23/02 
06/03/02 
05/09/02 
06/03/02 
05/09/02 
06/03/02 
05/09/02 
05/08/02 
05/09/02 
05/08/02 
06/06/02 
05/31/02 
06/06/02 
05/31/02 
06/06/02 
05/31/02 
06/06/02 
05/31/02 
05/02/02 
06/03/02 
05/16/02 
05/02/02 
05/03/02 
06/03/02 
05/22/02 
06/03/02 
05/02/02 
06/03/02 
05/16/02 
06/03/02 
05/16/02 
06/03/02 
05/16/02 
06/03/02 
05/16/02 
06/03/02 
05/16/02 


F AN EORSAC NTC te S27 Co 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/02 TO 05/31/02 
SETTLEMENT DATE BASIS 
24 FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
05/02/02 MAT 1.740 -50,000,000.00 -49,881,583.33 
05/02/02 1.744 
05/02/02 MAT 1.740 -20,000,000.00 -19,952,633.33 
05/02/02 1.744 
05/08/02 SALE 1.765 -14,000,000.00 -13,959,503.06 
05/08/02 1.770 40,496.94 
05/23/02 MAT 1.775 -12,000,000.00 -11,960,950.00 
05/23/02 1.781 
05/09/02 MAT 1.700 -50,000,000.00 -49,910,277.78 
05/09/02 1.703 
05/09/02 MAT 1.700 -50,000,000.00 -49,910,277.78 
05/09/02 1.703 
05/08/02 SALE 1.700 -50,000,000.00 -49,910;277.78 
05/08/02 1.703 89,722.22 
05/08/02 SALE 1.700 -50,000,000.00 -49,910,277.78 
05/08/02 1.703 89,722.22 
05/31/02 SALE 1.710 -3,000,000.00 -2,990,880.00 
05/31/02 1.715 9,120.00 
05/31/02 SALE 1.710 -2,500,000.00 -2,492,400.00 
05/31/02 127185 7,600.00 
05/31/02 SALE 1.710 -2,500,000.00 -2,492,400.00 
05/31/02 1.715 7,600.00 
05/31/02 SALE 1.710 -2,000,000.00 -1,993,920.00 
05/31/02 1.715 6,080.00 
05/02/02 MAT 1.730 -50,000,000.00 -49,932,722.22 
05/02/02 1.732 
05/02/02 SALE 1.700 -20,000,000.00 -19,960,333.33 
05/02/02 1.703 39,666.67 
05/03/02 MAT 1.730 -8,000,000.00 -7,990,388.89 
05/03/02 1.732 
05/22/02 MAT 1.730 -7,000,000.00 -6,985,198.89 
05/22/02 1.734 
05/02/02 MAT 1.730 -4,000,000.00 -3,995,386.67 
05/02/02 1. 7312 
05/16/02 MAT 1.690 -11,000,000.00 -10,980,893.61 
05/16/02 1.693 
05/16/02 MAT 1.690 -7,000,000.00 -6,987,841.39 
05/16/02 1.693 
05/16/02 MAT 1.690 -8,000,000.00 -7,986,104.44 
05/16/02 1.693 
05/16/02 MAT 1.690 -7,000,000.00 -6,987,841.39 
05/16/02 1.693 
05/09/02 SALE 1.675 -50,000,000.00 -49,932,534.72 
05/09/02 NG w7a7, 67,465.28 


05/09/02 


PAGE: 3 

RUN: 06/04/02 00:04:39 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-118,416.67 
-47,366.67 
-35,005.83 
-39,050.00 
-89,722.22 
-89,722.22 
-87,361.11 
-87,361.11 

-8,265.00 
-6,887.50 
-6,887.50 
-5,510.00 
-67,277.78 
-26,444.45 
-9,611.11 
-14,801.11 
-4,613.33 
-19,106.39 
-12,158.61 
-13,895.56 
-12,158.61 


= 5H LLB Oe 56) 


50,000,000.00 
20,000,000.00 
-202.22 
13,994, 722.11 
12,000,000.00 
50,000,000.00 
50,000,000.00 
13.89 
49,997,625.00 
13.89 
49,997,625.00 
S521 
2,999,145.21 
2,499,287.50 
2,499,287.50 
1,999,430.00 
50,000,000.00 
19,986,777.78 
8,000,000.00 
7,000,000.00 
4,000,000.00 
11,000,000.00 
7,000,000.00 
8,000,000.00 
7,000,000.00 


243.06 
49,983, 472.22 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39259 


39260 


39261 


39262 


39263 


39264 


39265 


DESCRIPTION/POOL# 
MEMO 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


Coe Ty: o/ CU ORUeNE TY Oo 


MR. 
BANK BROK 
CASH DATE 

9 40 

TES 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

40 

9 40 

40 
19 40 
40 
19 40 
40 
19 40 
40 
19 40 
40 
19 40 
40 
19 40 


DANTEL 
DETAIL TRANSACTION REPORT - 


MATURITY 
/ ENTRY 


05/02/02 
06/03/02 
05/02/02 
06/03/02 
05/16/02 
05/14/02 
05/16/02 
06/03/02 
05/16/02 
06/03/02 
08/08/02 
05/02/02 
08/01/02 
05/02/02 
05/30/02 
05/02/02 


05/17/02 
05/30/02 
05/02/02 


05/17/02 
05/30/02 
05/02/02 


06/03/02 
05/30/02 
05/02/02 


06/03/02 
05/30/02 
05/02/02 


06/03/02 
05/30/02 
05/02/02 


06/03/02 
05/30/02 
05/02/02 


06/03/02 
05/30/02 
05/02/02 


DA 


05/01/02 


F 
Ly ¥ 


TO 


rs) 


AN 


42.5 


05/31/02 


SETTLEMENT DATE BASIS 
24 FUNDS 


TRADE/ 
SETTLE 


05/02/02 
05/02/02 
05/02/02 
05/02/02 
05/15/02 
05/15/02 
05/16/02 
05/16/02 
05/16/02 
05/16/02 
05/01/02 
05/01/02 
05/01/02 
05/01/02 
05/02/02 
05/02/02 
05/17/02 
05/17/02 
05/02/02 
05/02/02 
05/20/02 
05/20/02 
05/02/02 
05/02/02 
05/30/02 
05/30/02 
05/02/02 
05/02/02 
05/30/02 
05/30/02 
05/02/02 
05/02/02 
05/30/02 
05/30/02 
05/02/02 
05/02/02 
05/30/02 
05/30/02 
05/02/02 
05/02/02 
05/30/02 
05/30/02 
05/02/02 
05/02/02 


TXN COUPON 


TYP YIELD 
MAT 1.685 
1.687 
MAT 1.685 
1.687 
SALE 1.655 
1.65.7 
MAT 1.655 
1£...65:7 
MAT 1.655 
1.657 
PURC 2.720 
1.728 
PURC 1.720 
1.728 
PURC 1.720 
1.722 
SALE 1.720 
Dreioe 
PURC 1.720 
1.722 
SALE 1.720 
L722 
PURC 1.720 
Le 22 
MAT 1. 720 
1.722 
PURG 921.720 
122 
MAT L72'0 
22 
PURG 1.720 
1.722 
MAT 1.57210 
MEL PArA 
PURC 1.720 
1.722 
MAT L.772'0 
Le 22 
PURC 2..'72'0 
Le 22 
MAT ie WZO 
UES LAE 
PURG | 27/20 
de i2i2 


5 54 


FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-49,000,000.00 
-11,000,000.00 
-15,000,000.00 
-5,000,000.00 
-5,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 


50,000,000.00 


BR SASN CL See 0 


448 7 


BOOK VALUE 
PREM / (DISC) 


-48,954,130.56 
=10),939;702..78 


-14,:980,.691 .6:7 
19), 3:0'8 3:3 
=4,,99'3, 563°.:8'8 


=4,, 993,563.89 


49,763,500.00 
-236,500.00 
49,780 ;222 .22 
=2193°7- 741 308 
49.933), 114.44 
-66,888.89 
=4:9), 93137, ada ae 
66,888.89 
49-,/933., Il. da: 
-66,888.89 

= 419) 9:33, dal deal: 
66,888.89 
491/933), ud ds 
-66,888.89 
=49;,933,, 141.904 


4:9), 9:33 , 201 did 
-66,888.89 
=4:9/,1933,, 14d 


4:9 .,933, 274 <a 
-66,888.89 
=49',933, 111.424 


49,933), 14d. 
-66,888.89 
=4:95,, 933), dele a 


49,933), d21.02 
-66,888.89 
=49), 933), L0i. da 


46, O33), daldieaal 
-66,888.89 


PAGE: 4 

RUN: 06/04/02 00:04:39 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-45,869.44 
SOFA pot 
=-18),613 75 
-6,436.12 


=6,436.11 


=3'5183:3:... 33 


-43,000.00 


-66,888.89 


-66,888.89 


-66,888.89 


-66,888.89 


-66,888.89 


49,000,000.00 
11,000,000.00 
52.09 

14; ,9:9'9;,,2:58%)3'3 
5,000,000.00 
5,000,000.00 
-49,763,500.00 
=4°9; 518072225212 
49) 93397 ally, Aa 
=63.27595 
49%,969% 57/6239 
=4:97 93 3G elaledal 
-486.11 

4:9, '9'7'6 3,597.22 
=4'9), 933, Ww ae 
50,000,000.00 
—4:9),933,, 11 a 
50,000,000.00 
=4:9), 933, Ja. 
50,000,000.00 
=4'9;,, 933%, Laelia 
50,000,000.00 
=4'9), 9/33) 2 dial eal: 


50,000,000.00 


-49,933,111.11 
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* ACTIVE TRANSACTIONS * alan 

INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
39265 T BILL 19 40 
39266 T Bill LS 40 
39267 T Bill 19 40 
39268 T Bill 19 40 
39269 T BILL 19 87 
39270 T Bill 19 87 
39271 T BILL 19 87 
39272 T Bill 19 87 
39273 T BILL 19 87 
39274 T BILL 19 87 
39275 T BILL 19 87 
39276 T NOTE (96.00) 19 40 
87 

39277 T NOTE (96.00) 19 87 
87 

39278 T NOTE (96.00) 19 87 
87 

39279 T Bill 19 87 
39280 T Bill 19 87 
39281 T NOTE (95.24) 19 87 
39282 T NOTE (95.24) 19 87 
39283 T BILL 19 40 


DANTIEUL 


MATURITY 
/ENTRY 


05/30/02 
06/03/02 
08/22/02 
05/08/02 
08/22/02 
05/08/02 
08/22/02 
05/08/02 
07/25/02 
05/08/02 
08/22/02 
05/08/02 
08/29/02 
05/08/02 
08/15/02 
05/08/02 
06/27/02 
05/08/02 
08/01/02 
05/08/02 
08/08/02 
05/08/02 
11/15/06 
05/09/02 


05/14/02 
11/15/06 
05/09/02 


05/14/02 
11/15/06 
05/09/02 


05/14/02 
08/15/02 
05/14/02 
08/15/02 
05/14/02 
11/15/06 
05/14/02 
11/15/06 
05/14/02 
10/03/02 


F AN BER A NyCor S.c.o 
DAL LY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
05/01/02 TO 05/31/02 RUN: 06/04/02 00:04:39 
SETTLEMENT DATE BASIS 
24 FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
05/30/02 MAT 1.720 -50,000,000.00 -49,933,111.11 -66,888.89 
05/30/02 14722 50,000,000.00 
05/06/02 PURC 1.730 15,000,000.00 14,922,150.00 
05/06/02 1.739 -77,850.00 -14,922,150.00 
05/06/02 PURC 1.730 25,000,000.00 24,870,250.00 
05/06/02 1.739 -129,750.00 -24,870,250.00 
05/06/02 PURC 1.730 4,000,000.00 3,979,240.00 
05/06/02 1.739 -20,760.00 -3,979,240.00 
05/07/02 PURC 1.720 10,000,000.00 9,962,255.56 
05/07/02 VT 27 -37,744.44 -9,962,255.56 
05/07/02 PURC 1.740 25,000,000.00 24,870,708.33 
05/07/02 1.749 -129,291.67 -24,870,708.33 
05/07/02 PURC 1.740 25,000,000.00 24,862,250.00 
05/07/02 1.750 -137,750.00 -24,862,250.00 
05/08/02 PURC 1.725 50,000,000.00 49,762,812.50 
05/08/02 1.733 -237,187.50 -49,762,812.50 
05/08/02 PURC 1.730 40,000,000.00 39,905,000.00 
05/08/02 1.714 -95,000.00 -39,905,000.00 
05/08/02 PURC 1.720 2,500,000.00 2,489,847.22 
05/08/02 3729 -10,152.78 -2,489,847.22 
05/08/02 PURC 1.730 2,500,000.00 2,488,947.22 
05/08/02 1.738 -11,052.78 -2,488,947.22 
05/09/02 PURC 3.500 50,000,000.00 48,838,181.98 
05/09/02 4.492 -1,161,818.02 -48,838,181.98 
05/14/02 SALE 3.500 -50,000,000.00 -48,838,181.98 =24,, 471.27 -203,125.00 
05/14/02 4.492 1,161,818.02 49,065,478.25 
05/09/02 PURC 3.500 50,000,000.00 48,842,088.23 
05/09/02 4.490 =1,157, 921.77 -48,842,088.23 
05/14/02 SALE 3.500 -50,000,000.00 -48,842,088.23 =24) 3 7s. 257 -199,218.75 
05/14/02 4.490 1, 157,911.77 49,065,478.25 
05/09/02 PURC 3.500 50,000,000.00 48,842,088.23 
05/09/02 4.490 =1;157, 929.77 -48,842,088.23 
05/14/02 SALE 3.500 -50,000,000.00 -48, 842,088.23 =240 V7 es 247 -199,218.75 
05/14/02 4.490 DAS 7s, Oa 77 49,065,478.25 
05/14/02 PURC 1.750 50,000,000.00 49,773,958.33 
05/14/02 1.758 -226,041.67 -49,773,958.33 
05/14/02 PURC 1.750 50,000,000.00 49,773,958.33 
05/14/02 1.758 -226,041.67 -49,773,958.33 
05/15/02 PURC 3.500 50,000,000.00 47,867,187.50 
05/15/02 4.559 -2,132,812.50 -47,867,187.50 
05/15/02 PURC 3.500 50,000,000.00 47,867,187.50 
05/15/02 4.559 -2,132,812.50 -47,867,187.50 
05/16/02 PURC 1.755 30,000,000.00 29,795,250.00 
05/16/02 1.767 -204,750.00 -29,795,250.00 


05/16/02 
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* ACTIVE TRANSACTIONS * 


39287 


39288 


39289 


39290 


39291 


39292 


39293 


39294 


39295 


39296 


39297 


39298 


39299 


39300 


39301 


DESCRIPTION/ POOL# 
MEMO 


T BILL 


FEDL HOME LOAN BK CONS 


T NOTE (96.21) 


T NOTE (96.22) 


FEDERAL NATL MTG ASSN 


FEDL HOME LN MTG CORP 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


Cr TY (16.0 UN Ty 


MR. 
BANK BROK 
CASH DATE 

19 87 

19 40 

40 

19 87 

40 
19 40 
40 

19 40 

19 40 

19 87 

87 

19 87 

87 

19 45 

19 89 

19 45 

19 45 

19 40 

19 40 

19 40 

al’) 45 

19 87 


DANTEL 
DETAIL TRANSACTION REPORT - 
05/01/02 


MATURITY 
/ENTRY 


08/29/02 
05/17/02 
05/21/02 
05/20/02 


06/03/02 
11/15/06 
05/23/02 


05/28/02 
11/15/06 
05/23/02 


05/28/02 
08/14/02 
05/28/02 
06/18/02 
05/28/02 
05/30/02 
05/29/02 


06/03/02 
05/30/02 
05/29/02 


06/03/02 
07/11/02 
05/29/02 
07/11/02 
05/29/02 
08/22/02 
05/29/02 
08/22/02 
05/29/02 
08/22/02 
05/29/02 
08/22/02 
05/29/02 
08/19/02 
05/29/02 
08/21/02 
05/29/02 
08/27/02 
05/29/02 


DA 


F SAN 
Th. °¥ Ae 5, = oe 4 
FIXED INCOME 


TO 05/31/02 


SETTLEMENT DATE BASIS 


TRADE/ 
SETTLE 


05/16/02 
05/16/02 
05/20/02 
05/20/02 
05/21/02 
05/21/02 
05/23/02 
05/23/02 
05/28/02 
05/28/02 
05/23/02 
05/23/02 
05/28/02 
05/28/02 
05/28/02 
05/28/02 
05/28/02 
05/28/02 
05/29/02 
05/29/02 
05/30/02 
05/30/02 
05/29/02 
05/29/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 


24 FUNDS 


PAR VALUE 
ORIGINAL FACE 


TXN COUPON 
TYP YIELD 


35,000,000.00 


L129 

PURC 1.650 50,000,000.00 
1.650 

MAT 1.650 -50,000,000.00 
1.650 

PURC 3.500 40,000,000.00 
4.331 

SALE 3.500 -40,000,000.00 
4.331 

PURC 3.500 20,000,000.00 
4.323 

SALE 3.500 -20,000,000.00 
443:23 

PURC 1.730 33,000,000.00 
aeons 

PURC 1.720 35,000,000.00 
£2722 

PURC 1.770 40,000,000.00 
DLO 

MAT 1770 =4.0:,:000 000). 010 
Deh 

PURC 1.770 50,000,000.00 
1.770 

MAT 1.770 -50,000,000.00 
a 1.0 

PURC 1.670 50,000,000.00 
1.673 

PURC 1.660 50,000,000.00 
1.663 

PURC 1.710 50,000,000.00 
Peat ie Ee) 

PURC 1.710 50:,000,000.00 
de 7A? 

PURC 1.710 50,000,000.00 
a 77 

PURC --1 2,720); 35:0), 0.0.0), 00.02.00 
Deer 17, 

PURC 1.740 5,000,000.00 
de Aud 

PURC 1.740 20,000,000.00 
aN 

PURC 1.740 12,000,000.00 
1.748 


FR A N-C 2S € 0 
4487 


BOOK VALUE 
PREM / 


(DISC) 


34,824,416.67 
-175,583.33 
49,997,708.33 


22,291.67 


=495.997, 708.33 


38,689,809.78 
=1, 310,190. 22 
-38,689,809.78 
‘iy 30,190.22 
19,351,154.89 
-648,845.11 
-19,351,154.89 
648,845.11 
32,876,305.00 
-123,695.00 
34,964,883 .33 
-35,116.67 
39,998,033.33 


=, 9662.67 


=3)9', 9:98 033.33 


49,9977 541 56:7, 


-2,458.33 


=4:9°, 997 ;54:1...67/ 


49,902,583.33 
-97,416.67 
49,903,166.67 
-96,833.33 
49,800,500.00 
-199,500.00 
49,800,500.00 
-199,500.00 
49,800,500.00 
-199,500.00 
49,800,500.00 
-199,500.00 
4,980,425.00 
-19,575.00 
19,919,766.67 
-80,233.33 
11,948,380.00 
-51,620.00 


AMORT/ (ACCRET) 


=2,291.67 


= 197, 0240 7/4 


=9'-510218'7 


=1,, 966-67 


=2,,458 633 


PAGE: 6 
RUN: 06/04/02 00:04:39 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 
-34,824,416.67 
=4:9), 991, 708.33 

50,000,000.00 
=3'8, 689: 809578 
-68,750.00 

385 777 , 58a 52 
~19;:35 15 °054,.(89 
=2:8', J'25.5.0.0 
19,388,790.76 
=3:2:,876,.305. 00 
-34,964,883.33 
=3'97 9987, 083233 
40,000,000.00 
=49,997, 541.67 
50,000,000.00 
=4'9', 9102: 5'83:..33 
-49,,903,166..67 
-49,800,500.00 
-49,800,500.00 
-49,800,500.00 
-49,800,500.00 
-4,980,425.00 
ES TAKS oS 7/ 


-11,948,380.00 
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* ACTIVE TRANSACTIONS * aio 
INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
39302 FEDL HOME LOAN BK CONS alge) 40 
39303 FEDL HOME LOAN BK CONS 19 45 
39304 FEDL HOME LN MTG CORP 19 40 
39305 FEDL HOME LN MTG CORP 19 87 
87 
39306 FEDL HOME LN MTG CORP 19 87 
87 
39307 T BILL 19 40 
T BILL 19 87 


39308 


DANTIEL 


DALY 


S 


AN 


AL Oe 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ ENTRY 


07/24/02 
05/29/02 
08/28/02 
05/29/02 
08/15/02 
05/29/02 
05/31/02 
05/30/02 


06/03/02 
05/31/02 
05/30/02 


06/03/02 
08/29/02 
05/31/02 
08/29/02 
05/31/02 


FRANCIS 
SO ait 
FIXED INCOME 


05/01/02 TO 05/31/02 
SETTLEMENT DATE BASIS 
24 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 


05/30/02 PURC 
05/30/02 
05/30/02 PURC 
05/30/02 
05/30/02 PURC 
05/30/02 
05/30/02 PURC 
05/30/02 
05/31/02 MAT 
05/31/02 
05/30/02 PURC 
05/30/02 
05/31/02 MAT 
05/31/02 
05/31/02 PURC 
05/31/02 
05/31/02 PURC 
05/31/02 


5,000,000.00 
5,000,000.00 
14,000,000.00 
49,000,000.00 
-49,000,000.00 
50,000,000.00 
-50,000,000.00 
33,000,000.00 


45,000,000.00 


CxO 
448 7 


BOOK VALUE 
PREM / (DISC) 


4,986,861.11 

= 13.7 13:38:89 
4,978,250.00 
=21 5, 7510.00 
13,947,896.67 
=52),,103' .33 
48,997,631.67 
=2', 368.33 
-48,997 631.67 


49,997,583 .33 
-2,416.67 
=49,.99'7 ;583 .33 


32,858, 925:.00 
-141,075.00 
44,807,625.00 
=192)7 3 75.00 


06/04/02 


(INTEREST) 
AMORT/ (ACCRET) 


=2;, 368.33 


-2,416..67 


PAGE: 7 
00:04:39 


(GAIN) /LOSS 
SETTLEMENT 


=4,936,6861..221 
-4,978,250.00 
=3)7. 94.7), 89: 6:67 
=4:8;,.99°7 632.67 
49,000,000.00 
=49',:997 , 583.33 
50,000,000.00 
-32,858,925.00 


-44,807,625.00 


OB\27\OS Oa\sr\ ce 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 20471 

( 52) 

SALE 2.778 

( 18) 

CALL 4.700 

( 2) 

INTR 4.925 
( 19) 
MAT 2.055 


PAR VALUE 


1920000000.00 
-537000000.00 


-34,000,000.00 


-1460522000.00 


Car Ty 3/ CLO 7Ui NTs Y OLE SAN FRAN CT S-C.o 
MR. DANIEL DALY AS [a5 a SiSe a. 44g 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/02 TO 05/31/02 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
1905852919.48 -14147080.52 
-530992563.67 6,007,436.33 -572,741.56 


-34,000,000.00 


-1457801861.99 


=8,,942, 750.00 


-10955811.34 


PAGE: 8 
RUN: 06/04/02 00:04:39 


LOSS SETTLEMENT 


-1905852919.48 
-699,757.99 532,264,710.29 


352.93. 
34,000,000.00 


1466037535.32 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 





SUSAN LEAL 
TREASURER 
F DANIEL P. DALY 
95 CHIEF INVESTMENT OFFICER 
( 
July 5, 2002 
loa 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the > Investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past twelve months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by nuit 


regulations. 
Interest Received $ 136,124,999 Earned Interest Yield 
Total Net Earnings $ 115,345,677 Pooled Funds 4.139% 
Average Age of Portfolio 234 Days All Funds 3.935% 


Total cost of the securities on hand on June 30, 2002 was $2,818,131,501 with a market value of 
$2,860,329,035 plus fixed assets accrued earnings of $7,664,697. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of June 30, 2002. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of June 2002, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on June 30, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of 
une 2002. 


Very truly yours, 





DOCUMENTS DEPT, 


JUL ] 
Susan Leal : : 2002 


Treasurer SAN FRANCISC 
PUBLIC LIBRARY 





Enc. 

ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 
CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE 


es WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


rae aa 
DA 


YIELD AT END OF PERIOD: 


CO; UINe DY 
NIEL D 


POGReT) FO het s0 
6/01/02 THROUGH 


ASSETS 
6,407, 629.68 
6,746,461.43 
2,932,546,682.89 
2.199 
2,818, 031,500.62 
2,821,957 ,462°.49 
2.716 


234.16 


234..16 


GOV'T SECURITIES 


OF SAN F 
LY 415 


ALL FUNDS 


LIABILITIES 


.000 


-000 


APNGl Se Cx0 
50 5) 4 4 4 8 


Sul AST TS: Tam Cos 
6/30/02 


ASSETS 


100,000.00 
3437 
100,000.00 
100,000.00 
3:0:43:7 
52)..00 


52.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
07/01/02 10:12:24 
TOTAL 


6,408,486.60 
6,746,743.94 
2,932,646,682.89 
Pare eh) 

2, 818,1314;,500:364: 
2,822,057,462.49 
22116 

N/A 

N/A 


22.199 
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CITY/COUNTY OF SAN FRANCISCO 
MR. DiA-N LE L Dp A ry 44-54. 5.5.4 = 4.4 B77 PAGE: I 
(SIRPT) INVESTMENT INVENTORY RUN: 07/02/02 00:05:35 
INVESTMENTS OUTSTANDING AS OF 6/30/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 54.78% (C) e159) Us772. 2 997393 1.553)000,000.00 2 ,543;7650) 467.62 
(Investment Type) 12 TREASURY NOTES 29.16% (C) 43393, 4;.781) 985659 833;,:005;, 0.00)..0.0 821,837, 935:..97 
(Investment Type) 41 FNMA DISCOUNT NOTES 7.37% (C) 1.927. 1.950 98..886 209,900,000.00 207,561,980.48 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES - 38% (C) 1.926 1.957 98.457 11,000,000.00 10,830, 257578 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 2.24%(C) e904. | 193.7 98.852 64,000,000.00 63,264,995.55 
rere Type) 44 FMC DISCOUNT NOTES 571 %(C) 2.016 2.053. ..98'.23:9 163,770,000.00 160,885, 863.21 
(Investment Type) 91 NEGOTIABLE C.D.'S -35%(C) 3.800 3.800 100.000 10,000,000.00 10,000,000.00 
(Investment Type) 1010 PUBLIC TIME DEPOSIT - 00% (C) 3.390. 3.390 100.000 100,000.00 100,000.00 


ASSETS FIXED 2.565 22.690 99.063 2,844, 775:,000-.001_. 2,828,131 .S00n6L 
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MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 1 
RUN: 07/02/02 00:05:57 
INVESTMENTS OUTSTANDING AS OF 06/30/02 
MAJOR SORT KEY IS ICC# 
DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
UNITED STATES TREAS BILLS 912795KQ3 19 858 1.7500 5,000,000.00 4,998,958.33 42,291.67 
01/08/02 07/05/02 40 000 1.7653 4,956,736.11 99.97916666667 SUNGARD -69.45 
T BILL 912795KQ3 19 100 1.7200 33,000,000.00 32,993,125.00 97,753.33 
04/30/02 07/05/02 40 000 1.7254 32,895,940.00 99.97916666667 SUNGARD -568.33 
UNITED STATES TREAS BILLS 912795KR1 19 9902 1.7400 3,000,000.00 2,998,437.50 20,300.00 
02/11/02 07/11/02 40 000 1.7527 2,978,250.00 99.94791666667 SUNGARD -112.50 
UNITED STATES TREAS BILLS 912795KR1 19 907 1.7400 2,000,000.00 1,998,958.33 1:3},,533)..33 
02/11/02 07/11/02 40 000 1.7527 1,985,500.00 99.94791666667 SUNGARD -75.00 
UNITED STATES TREAS BILLS 912795KR1 19 904 1.7400 2,000,000.00 1,998,958.33 13,533.33 
02/11/02 07/11/02 40 000 1.7527 1,985,500.00 99.94791666667 SUNGARD -75.00 
UNITED STATES TREAS BILLS 912795KR1 19 903 1.7400 2,000,000.00 1,998,958.33 13,533.33 
02/11/02 07/11/02 40 000 1.7527 1,985,500.00 99.94791666667 SUNGARD -75.00 
T BILL 912795KR1 19 100 1.6700 50,000,000.00 49,973,958.33 VA, 222 22 
05/30/02 07/11/02 45 000 1.6733 49,902,583.33 99.94791666667 SUNGARD 22). B47 522 
T BILL 912795KR1 19 100 1.6600 50,000,000.00 49,973,958.33 73),.711.2 18 
05/30/02 07/11/02 89 000 1.6632 49,903,166.67 99.94791666667 SUNGARD -2,986.12 
T BILL 912795KT7 19 931 1.7850 8,000,000.00 7,990,769.23 35,303.33 289.23 
04/03/02 07/25/02 40 000 1.7951 7,955,176.67 99.88461538462 SUNGARD 
T BILL 912795KT7 19 100 1.7850 15,000,000.00 14,982,692.31 66,193.75 542.31 
04/03/02 07/25/02 40 000 1.7951 14,915,956.25 99.88461538462 SUNGARD 
T BILL 912795KT7 19 9906 1.7850 10,000,000.00 9,988,461.54 44,129.17 361.54 
04/03/02 07/25/02 40 000 1.7951 9,943,970.83 99.88461538462 SUNGARD 
T BILL 912795KT7 19 9615 1.7200 10,000,000.00 9,988,461.54 26: 2 Tee TET 
05/07/02 07/25/02 87 000 1.7265 9,962,255.56 99.88461538462 SUNGARD -71.79 
UNITED STATES TREAS BILLS 912795KU4 19 858 1.7850 30,000,000.00 29,955,965.91 224,612.50 2,078.41 
01/31/02 08/01/02 40 000 1.8013 29,729,275.00 99.85321969697 SUNGARD 
T Bill 912795KU4 19 100 1.8850 40,000,000.00 39,941,287.88 205,255.55 6,215.66 
03/25/02 08/01/02 40 000 1.8978 39,729,816.67 99.85321969697 SUNGARD 
T BILL 912795KU4 19 100 1.7200 50,000,000.00 49,926,609.85 £45}, 722.22 665.41 
05/01/02 08/01/02 40 000 1.7276 49,780,222.22 99.85321969697 SUNGARD 
T BILL 912795KU4 19 806 1.7200 2,500,000.00 2,496,330.49 6,450.00 eed) 
05/08/02 08/01/02 87 O00 21.7270 2,489,847.22 99.85321969697 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 100 1.7950 50,000,000.00 49,910,937.50 349,027.78 5 O73 6d 
02/11/02 08/08/02 40 000 1.8111 49,556,236.11 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 9531 1.7950 32,000,000.00 31,943,000.00 223) STN 3) ,63n) oda: 
02/11/02 08/08/02 40 000 1.8111 31,715,991.11 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 924 1.7900 2,000,000.00 1,996,437.50 13,822.78 216.39 
02/12/02 08/08/02 40 000 1.8059 1,982,398.33 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 879 1.7900 2,000,000.00 1,996,437.50 13,822.78 216.39 
02/12/02 08/08/02 40 000 1.8059 1,982,398.33 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 803 1.7900 1,000,000.00 998,218.75 6,911.39 108.19 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 805 1.7900 1,000,000.00 998,218.75 6. 9nNe 39 108.19 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 859 1.7900 1,000,000.00 998,218.75 6,911.39 108.19 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 905 1.7900 1,000,000.00 998,218.75 6,911.39 108.19 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.82187500000 SUNGARD 
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MR DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 2 
RUN: 07/02/02 00:05:57 
INVESTMENTS OUTSTANDING AS OF 06/30/02 
MAJOR SORT KEY IS ICC# 
DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
UNITED STATES TREAS BILLS 912795KV2 19 930 1.7900 1,000,000.00 998,218.75 6,911.39 108.19 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 9906 1.7900 1,000,000.00 998,218.75 6,911.39 108.19 
02/12/02 08/08/02 40 000 1.8059 991,199.17 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 900 1.7900 8,000,000.00 7,985,750.00 55,291.12 865.56 
02/12/02 08/08/02 40 000 1.8059 7,929,593.32 99.82187500000 SUNGARD 
UNITED STATES TREAS BILLS 912795KV2 19 100 1.7950 25,000,000.00 24,955,468.75 170,104.16 2,309.03 
02/13/02 08/08/02 40 000 1.7905 24,783,055.56 99.82187500000 SUNGARD 
BILL 912795KV2 19 100 1.72.00 50,000,000.00 49,910,937.50 14:55,.722).22 1,715.28 
05/01/02 08/08/02 40 000 1.7282 49,763,500.00 99.82187500000 SUNGARD 
BILL 912795KV2 19 27 1.73.00 2,500,000.00 2,495,546.88 6,487.50 112.16 
05/08/02 08/08/02 87 000 1.7377 2,488,947.22 99.82187500000 SUNGARD 
Bill 912795KWO 19 100 1.7900 50,000,000.00 49,895,279.26 325,680.56 7,154.26 
02/20/02 08/15/02 40 000 1.8058 49,562,444.44 99.79055851064 SUNGARD 
Bill 912795KWO 19 100 1.7900 50,000,000.00 49,895,279.26 216,291.67 7,154.26 
04/05/02 08/15/02 40 000 1.8018 49,671,833.33 99.79055851064 SUNGARD 
Bill 912795KWO 19 100 1.7900 32,000,000.00 31,932,978.72 138,426.67 4,578.72 
04/05/02 08/15/02 40 000 1.8018 31,789,973.33 99.79055851064 SUNGARD 
Bill 912795KWO 19 100 1.7250 50,000,000.00 49,895,279.26 129,375.00 3,091.76 
05/08/02 08/15/02 87 000 1.7332 49,762,812.50 99.79055851064 SUNGARD 
Bill 912795KWO 19 100 1.7500 50,000,000.00 49,895,279.26 116,666.67 4,654.26 
05/14/02 08/15/02 87 000 1.7579 49,773,958.33 99.79055851064 SUNGARD 
Bill 912795KWO 19 100 1.7500 50,000,000.00 49,895,279.26 116,666.67 4,654.26 
05/14/02 08/15/02 87 000 1.7579 49,773,958.33 99.79055851064 SUNGARD 
Bill 912795KX8 19 100 1.8100 50,000,000.00 49,879,629.63 326,805.56 10,351.85 
02/21/02 08/22/02 40 000 1.8267 49,542,472.22 99.75925925926 SUNGARD 
Bill 912795KX8 19 100 1.8300 50,000,000.00 49,879,629.63 317,708.33 11,796.30 
02/26/02 08/22/02 87 000 1.8466 49,550,125.00 99.75925925926 SUNGARD 
Bill 912795KX8 19 100 1.7300 50,000,000.00 49,879,629.63 309,208.34 10,351.85 
02/28/02 08/22/02 87 000 1.8261 49,560,069.44 99.75925925926 SUNGARD 
Bill 912795KX8 19 100 1.7450 50,000,000.00 49,879,629.63 186,618.05 5,657.41 
04/15/02 08/22/02 87 000 1.7560 49,687,354.17 99.75925925926 SUNGARD 
Bill 912795KX8 19 858 1.7300 15,000,000.00 14,963,888.89 40,366.67 1; 372222 
05/06/02 08/22/02 40 000 1.7390 14,922,150.00 99.75925925926 SUNGARD 
Bill 912795KX8 19 859 1.7300 25,000,000.00 24,939,814.81 67,27 7378 2), 287 08 
05/06/02 08/22/02 40 000 1.7390 24,870,250.00 99.75925925926 SUNGARD 
Bill 912795KX8 19 9907 1.7300 4,000,000.00 3,990,370.37 10,764.44 365.93 
05/06/02 08/22/02 40 000 1.7390 3,979,240.00 99.75925925926 SUNGARD 
Bill 912795KX8 19 100 1.7400 25,000,000.00 24,939,814.81 66,458.34 2,648.14 
05/07/02 08/22/02 87 000 1.7490 24,870,708.33 99.75925925926 SUNGARD 
Bill 912795KX8 19 100 1.71700 50,000,000.00 49,879,629.63 76,000.00 3120-638 
05/30/02 08/22/02 45 000 1.7169 49,800,500.00 99.75925925926 SUNGARD 
Bill 912795KX8 19 HOON dye FLO 50,000,000.00 49,879,629.63 76,000.00 3,129.63 
05/30/02 08/22/02 45 0010! 2769 49,800,500.00 99.75925925926 SUNGARD 
Bill 912795KX8 19 100 1.7100 50,000,000.00 49,879,629.63 76,000.00 3,129.63 
05/30/02 08/22/02 40 000 1.7169 49,800,500.00 99.75925925926 SUNGARD 
Bill 912795KX8 19 LOO). dL o7LO0 50,000,000.00 49,879,629.63 76,000.00 S15 53) 
05/30/02 08/22/02 40 000 1.7169 49,800,500.00 99.75925925926 SUNGARD 
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DESCRIPTION 


T 


CUTeTey. 7/- (CSO) UONe ty 


MR. 


PURCHASE MATURITY DATE 


BILL 
05/07/02 
BILL 
05/16/02 
BILL 
05/31/02 
BILL 
05/31/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/28/02 
BILL 
05/16/02 


08/29/02 
08/29/02 
08/29/02 
08/29/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/26/02 


10/03/02 


UNITED STATES TREAS 


06/25/02 


11/14/02 


SUBTOTAL (Investment Type) 


36594 


36595 


36596 


36597 


38856 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 


BILLS 


11 TREASURY 


DANTE 


L 


OF 
DA Say: 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795KY6 aly) 100 
87 000 
912795KY6 ane, 100 
87 000 
912795KY6 ol) 100 
40 000 
912795KY6 9 100 
87 000 
912795KZ3 29 804 
87 000 
912795KZ3 19 877 
87 000 
912795KZ3 19 906 
87 000 
912795KZ3 9 925 
87 000 
912795KZ3 19 1 
87 000 
912795KZ3 9 912 
87 000 
912795KZ3 19 908 
87 000 
912795KZ3 19 901 
87 000 
912795KZ3 19 858 
87 000 
91279 5hC3 9 100 
87 000 
912795ED 1 als) 100 
40 000 
912795LK5 ay) 100 
87 000 

BILLS 54.17% (M) 
9128274B5 ak) 5005 
89 000 
9128274B5 19 100 
89 000 
9128274B5 akg 3052 
89 000 
9128274B5 dts 3051 
89 000 
912827620 19 at 
40 000 


SAN FRANCISCO 
4 25 = 55 4 = 4 4 8 7 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.7400 25,000,000.00 24,931,992 .83 
1.7496 24,862,250.00 , 99.72797131148 
1.7200 35,000,000.00 34,904,789.96 
2 7287 34,824,416.67 99.72797131148 
1.7100 33,000,000.00 32,9270, 2310253 
dee 7173 32,,8598;7925.00) 9972797137148 
1.7100 45,000,000.00 44,877,587.09 
3 44,807,625.00 99.72797131148 
1.8700 2,000,000.00 157993, 9313). 82 
1.8878 1,981 092524. 9956966921 7164'7 
1.8700 5,000,000.00 4,984,834.56 
1.8878 4,952,730.56 99.69669117647 
1.8700 5,000,000.00 4,984,834.56 
1.8878 4,952,730.56 99.69669117647 
1.8700 8,000,000.00 7, 975; 135229: 
1.8878 7,924,368.89 99.69669117647 
1.8700 8,000,000.00 1, ITS, V3 29 
1.8878 7,924,368.90 99.69669117647 
1.8700 3,000,000.00 2; 990,900.74 
1.8878 2,971,638.33, 99.69669117647 
1.8700 3,000,000.00 2.,99:0;, 90.0" 74 
1.8878 2,971,638.33 99.69669117647 
1.8700 3,000,000.00 2,990,900.74 
1.8878 2,971,638 533 99-769669117647 
1.8700 7,000,000.00 6,978,768 . 38 
1.8878 6,933 ,,8223578 9969669117647 
2.0300 50,000,000.00 49;, 801, 43'9: 61 
22,015.10 49,486,861.11 99.60287921348 
S50 30,000,000.00 ' 29,871,484.38 
pW Ayal 29;,795,250:.00° 99. 57760458333 
e710 50,000,000.00 49,676,630.43 
Ls7216 49,662,750.00 99.35326086957 
1.7588 1553000000.00 US4951 0719 52'5 
L778 1543650467.62 99.77532000000 
5.5000 200,000.00 2057437 -50 
5.6148 199,010.00 102.7187500000 
5.5000 8,650,000.00 8,885,171 588 
5.6160 8,606,732.50 102.7187500000 
5.5000 150,000.00 154,078. 23 
5.6148 497257 -.50 202.718 7500000 
5.5000 1,000,000.00 Ly, O27; LB7= 50 
5.6043 995,500.00 102.7187500000 
3.8750 10,000,000.00 10,187,500.00 
4.2836 9,922,656.25 101.8750000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
66,458.33 
SUNGARD 
76,922.22 
SUNGARD 
48,592.50 
SUNGARD 
66,262.50 
SUNGARD 
12,051.12 
SUNGARD 
30,127.77 
SUNGARD 
30, 127.77 
SUNGARD 
48,204.44 
SUNGARD 
48,204.44 
SUNGARD 
18,076.67 
SUNGARD 
18,076.67 
SUNGARD 
18,076.67 
SUNGARD 
42,178.89 
SUNGARD 
267,847.22 
SUNGARD 
67,275.00 
SUNGARD 
14,250.00 
SUNGARD 


2,765.03 
SUNGARD 
119,587.43 
SUNGARD 
2507377 
SUNGARD 
13,825.14 
SUNGARD 
1,052.99 
SUNGARD 


07/02/02 


PAGE: S| 
OOV05.577 


UNREALIZED GAIN 
UNREALIZED LOSS 


es 3,284.50 
3,451.07 
2; 713..03 
3,699.59 

790.49 
17976323 
1,976.23 
3,161.96 
3,161.95 
1,185.74 
1,185.74 
1,185.74 
2,766.71 


A673. 12:8 


37959238 


—SPRZa eS 


6,427.50 
278,439.38 
4,820.63 
31,687.50 


264,843.75 
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a [Gre 


(RPTMKT) 


2 


Hd 


> 


YP 


DESCRIPTION 


M 


Col TY / C40) UN AT: ¥: 


R 


PURCHASE MATURITY DATE 


NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 


DANTIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912827620 19 
45 

912827620 19 
87 

912827620 r9 
87 

912827620 19 
40 

40 

40 

9128274U3 19 
40 

9128274U3 19 
87 

9128274U3 19 
40 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128274U3 19 
89 

9128274U3 19 
87 

912827403 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128277H9 19 
40 

9128277H9 19 
45 

9128277H9 9 
89 

9128275A6 19 
74 

9128275A6 19 
74 

9128275A6 19 
40 

9128275A6 19 
45 

9128275A6 iS 
89 


FUND 
SAFE 


SAN ER A N-C-2r se .0 

Ae = 5) 5a 44 oe 7, 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


3.8750 
4.2877 
3.8750 
4.2877 
3.8750 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4..5533 
4.2500 
4.4261 
4.2500 
4.4142 
3.2500 
3.33.02 
35,2500 
3.3302 
3.2500 
34:33:02 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.0915 


10,000,000.00 
9,921,875.00 
10,000,000.00 
9,921,875.00 
15,000,000.00 
14,912,109.38 
20,000,000.00 
19,884,375.00 

5,000.00 

A 431.25 
15,000,000.00 
14,368,359.38 
20,000,000.00 
19,942,187.50 
50,000,000.00 
49,738,281.25 
25,000,000.00 
24,865,234.38 
20,000,000.00 
1:9:,892,,137.,.50 
15,000,000.00 
14,909,765.63 
15,000,000.00 
14,910,937.50 
15,000,000.00 
14,903,906.25 
20,000,000.00 
19,859,375.00 
15,000,000.00 
14,939,062.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,950,781.25 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 


10,187,500.00 
101.8750000000 
10,187,500.00 
101.8750000000 
15,281,250.00 
101.8750000000 
20,375,000.00 
101.8750000000 
5,200.00 
104.0000000000 
15,379,687.50 
102.5312500000 
20,506,250.00 
102.5312500000 
51,265,625.00 
102.5312500000 
25,632,812.50 
102.5312500000 
20,506,250.00 
102.5312500000 
15,379,687.50 
102.5312500000 
15,379,687.50 
102.5312500000 
15,379,687.50 
102.5312500000 
20,506,250.00 
102.5312500000 
15,379,687.50 
102.5312500000 
25,632,812.50 
102.5312500000 
15,168,750.00 
101.1250000000 
15,168,750.00 
101.1250000000 
15,168,750.00 
101.1250000000 
15,515,625.00 
103.4375000000 
15,515,625.00 
103.4375000000 
15,515,625.00 
103.4375000000 
15,515,625.00 
103.4375000000 
15,515,625.00 
103.4375000000 


RUN: 


07/02/02 


PAGE: 4 


00)::05%.5:7 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


1,052.99 
SUNGARD 
1,052.99 
SUNGARD 
1,579.48 
SUNGARD 
2,105.98 
SUNGARD 
108.01 
SUNGARD 
81,419.84 
SUNGARD 
108,559.78 
SUNGARD 
271,399.46 
SUNGARD 
135,699.73 
SUNGARD 
108,559.78 
SUNGARD 
81,419.84 
SUNGARD 
81,419.84 
SUNGARD 
81,419.84 
SUNGARD 
108,559.78 
SUNGARD 
81,419.84 
SUNGARD 
135,699.73 
SUNGARD 

1 54.495 
SUNGARD 
1,324.93 
SUNGARD 
1394273 
SUNGARD 
267,679.56 
SUNGARD 
267,679.56 
SUNGARD 
267,679.56 
SUNGARD 
267,679.56 
SUNGARD 
267,679.56 
SUNGARD 


UNREALIZED LOSS 


265,625.00 
265,625.00 
369,140.62 
490,625.00 

768.75 

1, 0941, 329:42 
564,062.50 

1,527,343.75 
767,578.12 
614,062.50 
469,921.87 
468,750.00 
475,781.25 
646,875.00 
440,625.00 
727,539.06 
191,850.00 
191,850.00 
191,850.00 
564,843.75 
609,375.00 

1,141,406.25 
1,141,406.25 


1,141,406.25 
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H- 


by 


> p »p 


(RPTMKT) 


38275 
38276 
38810 
39281 


39282 


SUBTOTAL 


DESCRIPTION 


Gr DY / CO, UN Ty 


MR. 


PURCHASE MATURITY DATE 


NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 
05/15/02 11/15/06 
NOTE (95.24) 
05/15/02 11/15/06 


(Investment Type) 


12 TREASURY 


38978 FEDERAL NATL MTG ASSN DISC N 


10/02/01 07/15/02 


38979 FEDERAL NATL MTG ASSN DISC N 


10/02/01 07/15/02 


39074 FEDERAL NATL MTG ASSN DISC N 


12/03/01 07/16/02 


38995 FEDERAL NATL MTG ASSN DISC N 


10/03/01 07/25/02 


DANTIEUL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
9128275A6 19 100 
40 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
40 000 
9128275A6 Lg 100 
87 000 
9128275A6 9 100 
89 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
89 000 
9128275A6 Arg 100 
45 000 
9128275A6 19 100 
40 000 
9128275F5 19 100 
45 000 
9128275F5 19 100 
45 000 
9128275F5 19 100 
87 000 
9128275F5 19 100 
89 000 
9128275F5 19 100 
40 000 
9128275F5 19 100 
40 000 
9128277F3 aby) 100 
87 000 
9128277F3 a9 100 
87 000 

NOTES 29.84% (M) 
313589255 19 859 
40 000 
313589255 19 1 
40 000 
313589ZK2 19 953)1: 
87 000 
313589ZU0 19 100 
87 000 


SAN FRANCISCO 
A bo =5 57 4 2 48 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.7500 15,000,000.00 15), bL5:; 625 3.00 
6.1845 14.,332, 032.25. 1034375000000 
4.7500 30,000,000.00 31, 031,250.00 
4.9941 29,798,437.50 103.4375000000 
4.7500 18,000,000.00 18.618 , 75:0:.00 
4.8236 17,963,437.50 103.4375000000 
4.7500 10,000,000.00 LO, 343,750.00 
4.5147 10,062,500.00 103.4375000000 
4.7500 10,000,000.00 10,343,750.00 
4.4868 10,068,750.00 103.4375000000 
4.7500 25,000,000.00 25\, 859), 3.7500 
4.6109 25,089,843.75 103.4375000000 
4.7500 25,000,000.00 25;3859),.375 00 
4.5758 25,421,328 .13 103.4375000000 
4.7500 25,000,000.00 257,859,375. 00 
4.5848 25,105,468.75 103.4375000000 
4.7500 25,000,000.00 25;859:,375'.00 
4.5818 25,107,421.88 103.4375000000 
5.2500 20,000,000.00 20,906,250.00 
5.8824 19,506,250.00 104.5312500000 
5.2500 10,000,000.00 10,453;,125:..00 
6.7885 9,467,187.50 104.5312500000 
5.2500 10,000,000.00 10,4537 125-.00 
6.7934 9,465,625.00 104.5312500000 
5.2500 10,000,000.00 10 ,-453:,125.00 
6.7885 9,467,187.50 104.5312500000 
5.2500 20,000,000.00 20,906,250.00 
6.7885 18,934,375.00 104.5312500000 
5.2500 50,000,000.00 52,265, 625-::00 
4.5642 50,960,937.50 104.5312500000 
3.5000 50,000,000.00 49,109,375 .:'00 
4:.5592 47,867,187.50 98.21875000000 
3.5000 50,000,000.00 497 109, 3:75:00 
4.5592 47,867,187.50 98.21875000000 
4.3925 833,005,000..00 8537475, 512.51 
4.7809 821 ,837,;935.97 102)..45743 00000 
2231/00 10,400,000.00 LORS9I2;, 922722 
Zi. 3/9392 10,209,142.67 99.93194444444 
2.3100 9,600,000.00 9,593,466.67 
25:3'53:2 9,423,824.00 99.93194444444 
1.8500 35,000,000.00 34,974,479.17 
1.8716 34,595,312.50 99 .592:7083338833 
2.2000 40,000,000.00 397 95375988255 
2.2404 39,278,888.89 99).88333333333 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


267,679.56 
SUNGARD 
535,359.12 
SUNGARD 
321,215.47 
SUNGARD 
178,453.04 
SUNGARD 
178,453.04 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
446,132.60 
SUNGARD 
134,103.26 
SUNGARD 
67,051.63 
SUNGARD 
67,051.63 
SUNGARD 
67,051.63 
SUNGARD 
134,103.26 
SUNGARD 
335,258.15 
SUNGARD 
223,505.43 
SUNGARD 
223,505.43 
SUNGARD 


181,514.66 
SUNGARD 
167,552.00 
SUNGARD 
3145 108.33 
SUNGARD 
662,444.44 
SUNGARD 


1,183,593.75 
1232, 82250 
655,312.50 
281,250.00 
275,000.00 
769,531.25 
748,046.87 
753,906.25 
751,953.12 
1,400,000.00 
985,937.50 
987,500.00 
985,937.50 
1,971,875.00 
1,304,687.50 
1,242,187.50 


1,242,187.50 


2,264.89 
2,090.67 
i, 458.34 


12,000.00 
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GET VY o/ (C OJUONUTY OF SAN FRANCISCO 
MR. DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 06/30/02 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39289 FEDERAL NATL MTG ASSN DISC N 313589B85 19 1.00, 11257300 33,000,000.00 32,929,416.67 
05/28/02 08/14/02 40 000 1.7365 32,876,305.00 99.78611111111 
39299 FEDERAL NATL MTG ASSN DISC N 313589C50 19 904 1.7400 5,000,000.00 4,988,090.28 
05/30/02 08/19/02 40 000 1.7468 4,980,425.00 99.76180555556 
39300 FEDERAL NATL MTG ASSN DISC N 313589C76 19 100 1.7400 20,000,000.00 19,950,416.67 
05/30/02 08/21/02 45 000 1.7470 19,919,766.67 99.75208333333 
39301 FEDERAL NATL MTG ASSN DISC N 313589D59 19 859 1.7400 12,000,000.00 11,966,750.00 
05/30/02 08/27/02 87 000 1.7475 11,948,380.00 99.72291666667 
39310 FEDERAL NATL MTG ASSN DISC N 313589F40 19 100 1.7300 12,000,000.00 11,957,760.00 
06/25/02 09/11/02 87 000 1.7365 11,955,020.00 99.64800000000 
39311 FEDERAL NATL MTG ASSN DISC N 313589H97 19 100 1.7300 7,900,000.00 7,863,877.25 
06/25/02 10/02/02 40 000 1.7383 7,862,415.75 99.54275000000 
39091 FEDERAL NATL MTG ASSN DISC N 313589R39 19 100 2.0000 25,000,000.00 24,809,152.78 
12/13/01 11/29/02 87 000 2.0398 24,512,500.00 99.23661111111 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 7.32% (M) 1.9275 209,900,000.00 209,379,665.04 
1.9505 207,561,980.48 99.75210300000 
39028 FEDL FARM CRED BK CONS DISC 313313B80 19 100 1.9100 2,000,000.00 1,995,844.44 
11/06/01 08/14/02 40 000 1.9389 1,970,182.78 99.79222222222 
39076 FEDL FARM CRED BK CONS DISC 313313G51 19 100 1.9300 9,000,000.00 8,965,575.00 
12/04/01 09/20/02 40 000 1.9605 8,860,075.00 99.61750000000 
SUBTOTAL (Investment Type) 42 FARM CREDIT DISC . 38% (M) 1.9264 11,000,000.00 10,961,419.44 
1.9566 10,830,257.78 99.64926800000 
39230 FEDL HOME LOAN BK CONS DISC 313385YWO 19 100 1.8100 20,000,000.00 19,998,111.11 
04/08/02 07/03/02 40 000 1.8179 19,913,522.22 99.99055555556 
39302 FEDL HOME LOAN BK CONS DISC 3133852ZT6 19 806 1.7200 5,000,000.00 4,994,569.44 
05/30/02 07/24/02 40 000 “27724'5 4,986,861.11 99.89138888889 
38996 FEDL HOME LOAN BK CONS DISC 313385B39 19 100. 2.2200 10,000,000.00 9,981,583.33 
10/04/01 08/09/02 40 000 2.2631 9,809,450.00 99.81583333333 
39303 FEDL HOME LOAN BK CONS DISC 313385D60 19 100 1.7400 5,000,000.00 4,986,305.56 
05/30/02 08/28/02 45 000 1.7476 4,978,250.00 99.72611111111 
39030 FEDL HOME LOAN BK CONS DISC 313385659 19 100 1.9400 10,000,000.00 9,961,750.00 
11/06/01 09/20/02 40 000 1.9738 9,828,633.33 99.61750000000 
39031 FEDL HOME LOAN BK CONS DISC 313385H74 19 100 1.9400 11,000,000.00 10,952,730.56 
11/06/01 09/30/02 40 000 1.9749 10,805,568.89 99.57027777778 
39021 FEDL HOME LOAN BK CONS DISC 313385931 19 100 2.0400 3,000,000.00 2,986,541.67 
11/01/01 10/04/02 40 000 2.0797 2,942,710.00 99.55138888889 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 2.23% (M) abeecyaly. Val 64,000,000.00 63,861,591.67 
29372 63,264,995.55 99.78373700000 
39304 FEDL HOME LN MTG CORP DISC N 313397B91 19 924 1.7400 14,000,000.00 13,970,250.00 
05/30/02 08/15/02 40 000 1.7465 13,947,896.67 99.78750000000 


RUN: 


07/02/02 


PAGE: 6 
O0):0 52/517 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


53,918.33 
SUNGARD 

G fora ie i eects 
SUNGARD 
30,933.33 
SUNGARD 
18,560.00 
SUNGARD 
3,460.00 
SUNGARD 
229783 
SUNGARD 
277 9797.78 
SUNGARD 


257, 148233 
SUNGARD 
100,842.50 
SUNGARD 


84,466.67 
SUNGARD 
7,644.45 
SUNGARD 
166,500.00 
SUNGARD 
TH733733 
SUNGARD 
127,706.67 
SUNGARD 
140,488.33 
SUNGARD 
41,140.00 
SUNGARD 


217,055.55 
SUNGARD 


-806.66 
=6:8:. 05 
=2837.33 
-190.00 
-720.00 


=81'6,..33 
EB:3'75:2.0'0 


=2),/8'84 537 


53/3/38 


Ay OD yi. 510 


VW22).-22 
63.88 

5), 6331033 
322328 
5,400.00 
6, 673534 
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MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 38993 FEDL HOME LN MTG CORP DISC 
10/03/01 08/28/02 
A 38994 FEDL HOME LN MTG CORP DISC 
10/03/01 08/28/02 
A 39023 FEDL HOME LN MTG CORP DISC 
11/01/01 08/30/02 
A 39016 FEDL HOME LN MTG CORP DISC 
10/31/01 09/27/02 
A 39017 FEDL HOME LN MTG CORP DISC 
10/31/01 09/27/02 
A 39018 FEDL HOME LN MTG CORP DISC 
10/31/01 10/23/02 
A 39092 FEDL HOME LN MTG CORP DISC 
12/13/01 11/15/02 
SUBTOTAL (Investment Type) 44 FMC 


A 38911 BK AMER C.D. 


07/02/01 07/01/02 


SUBTOTAL (Investment Type) 


A 38942 PUBLIC TIME DEPOSIT 
08/21/01 08/21/02 


SUBTOTAL (Investment Type) 


Cot Se Yo /e@r Or Usain: Clea: 


D Ay NIE 


OF 


L DA. bey 


N 
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SA 


BR AY NC is SCO 


1 5 555.4 = 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/02 
MAJOR SORT KEY IS ICC# 


313397D65 


3133'97D65 


313397D81 


313397H46 


313397H46 


313397L66 


313397P54 


DISCOUNT NOT 


O6050EYM1 


91 NEGOTIABLE C.D.' 


1010 PUBLIC TIME DE 


GRAND TOTAL 


BANK FUND 
BROK SAFE 
19 805 
40 000 
19 9901 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
45 000 
19 100 
45 000 
19 100 
87 000 
5.70% (M) 
19 50 
40 000 
.35% (M) 
19 9901 
60 000 
.00% (M) 


CPN RATE 
YTM TR 


2.0238 
2.0000 
22,0375 
2.0300 
2.0686 
2.0500 
2.0925 


2.0526 


3.8000 


3.8000 
3.8000 


3.3900 
3 23'900 


3.3900 


2.6902 


PAR/SHARES 
BOOK 
20,000,000.00 
19,594,233.33 
10,000,000.00 
9,797,116.67 
5,000,000.00 
4,916,530.56 
30,000,000.00 
29,448, 333.33 
25,000,000.00 
24,533,381.94 
10,270,000.00 
10,061,219.46 
49,500,000.00 
48,587,151.25 
163,770,000.00 
160,885,863.21 


10,000,000. 
10,000,000. 
10,000,000. 
10,000,000. 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2844775000.00 
2818131500.61 


448 7 


MARKET VALUE 

MARKET PRICE 
19,945,222.22 
99:..72611111111 

9,972,611.11 
99.72611111111 

4,985,833.33 
99.71666666667 
29,875, 333.33 
99.58444444444 
24,896,111.11 
99.58444444444 
10,224,723. 17 
99 .46166666667 
49,179,762.50 
99.35305555556 
163,039,836.77 
99.55415300000 


10,000,542.14 
100.0054213884 
10,000,542.14 
100.0054210000 


997,747.83 


997 74783 
99.74783300000 


2860329034.65 
100.5467580000 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
334,233.34 
SUNGARD 
£67571 16.6.6 
SUNGARD 
66,886... 1 
SUNGARD 
405,000.00 
SUNGARD 
342,562.50 
SUNGARD 
L427 LET 2 
SUNGARD 
541 775.0'..0:0 
SUNGARD 


384,222.22 
SUNGARD 


9.42 
SUNGARD 


UNREALIZED LOSS 
* aaa 16,755.55 
S87. 18 
2,416.66 
22,000.00 
20,166.67 


11:4382).59 


50;.861..25 


32,033,986.49 
-LOF386:.'52 
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PCr 


39108 
39255 
39145 
39146 
39147 
39148 
39293 
39294 
39216 
39217 
39218 
39269 
39121 
39208 
39257 
39274 
39143 
39144 
39149 
39150 
39751: 
39152 
39153 
39154 
39155 
39156 
39158 
39159 
39256 
39275 
39160 
39225 
39226 
39272 
39279 
39280 
39161 
39162 
39171 
39244 
39266 
39267 
39268 
39270 
39295 
39296 
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DESCRIPTION 


UNITED 
T BILL 
UNITED 
UNITED 
UNITED 
UNITED 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
UNITED 
T Bill 
T BILL 
T BILL 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
BILL 
BILL 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 


HAAN AH 


HAHA AAD AAA A AAA NAA AAA 


STATES 


STATES 
STATES 
STATES 
STATES 


STATES 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


TREAS 


TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 


BILL 


BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


Grr Yo eG oO Ul Ne ¥ 


MR. 


912795KQ3 
912795KQ3 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KR1 
912795KT7 
912795KT7 
912795KT7 
912795KT7 
912795KU4 
912795KU4 
912795KU4 
912795KU4 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF Ss 


DA LY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) 
07/05/02 
07/05/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
07/11/02 
07/25/02 
07/25/02 
07/25/02 
07/25/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 


DATE 
01/08/02 
04/30/02 
02/11/02 
02/11/02 
02/11/02 
02/18/02 
05/30/02 
05/30/02 
04/03/02 
04/03/02 
04/03/02 
05/07/02 
01/31/02 
03/25/02 
05/01/02 
05/08/02 
02/11/02 
02/11/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/13/02 
05/01/02 
05/08/02 
02/20/02 
04/05/02 
04/05/02 
05/08/02 
05/14/02 
05/14/02 
02/21/02 
02/26/02 
02/28/02 
04/15/02 
05/06/02 
05/06/02 
05/06/02 
05/07/02 
05/30/02 
05/30/02 
05/30/02 
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BOOK 
PRICE 


99-205 
99:.:8.0'5 
99.806 
99.440 
99.440 
99.440 
99:623 
99.098 
9:93.25 
99.560 
9:9:. 594 
99°. 112 
99 12 
99.120 
99°: 12:0 
919° 12'0 
99. 12'0 
99)7.132:0 
99.12'0 
99.120 
99.120 
99.120 
99;.132 
99.527 
99.558 
99:25 
99.344 
99.344 
99°. 526 
99.548 
99.548 
99.085 
99.100 
995120 
9933575 
99.481 
99.481 
99.481 
99.483 
99°.60 
99.601 
99). .601 


AN FRANCISCO 
415-554 - 
INVENTORY 
6/30/02 
CUPN TRDNG 
PURP RATE YIELD 
000 1.750 1.765 
000 1.720 1.725 
000 1.740 1.753 
000 1.740 1.753 
000° 26740) 2.753 
000 1.740 1.753 
000 1.670 1.673 
000 1.660 1.663 
000 1.785 1.795 
000 1.785 1.795 
000 1.785 1.795 
000) 14.720 12727 
000 1.785 1.801 
000 1.885 1.898 
000 1.720 1.728 
000 1.720 1.727 
000 1.795 1.811 
000 1.795 1.811 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.795 1.791 
000 1.720 1.728 
000. 1.730 2.738 
000 1.790 1.806 
000 1.790 1.802 
000 1.790 1.802 
000 2.725 1:733 
000 1.750 1.758 
000 1.750 1.758 
000 2.810 2.827 
000 1.830 1.847 
000 1.730 1.826 
000 1.745 1.756 
000 21.730 1.739 
000. 2.730 -1.739 
000 2.3730) 2.739 
000) 1.740 °° 2.3749 
O00 Se A0)= ea, 
O00 alee7ill Ole ely erat 
O00) Le7On Saas, 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
33,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
50,000,000.00 
50,000,000.00 
8,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
30,000,000.00 
40,000,000.00 
50,000,000.00 
2,500,000.00 
50,000,000.00 
32,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,;000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
8,000,000.00 
25,000,000.00 
50,000,000.00 
2,500,000.00 
50,000,000.00 
50,000,000.00 
32,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
25,000,000.00 
4,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


07/02/02 


PAGE: al 
00:05:35 


BOOK VALUE 


4,956,736.11 
32,895,940.00 
2,978,250.00 
1,985,500.00 
1,985,500.00 
1,985,500.00 
49,902,583.33 
49,903,166.67 
7,955,176.67 
14,915,956.25 
9,943,970.83 
9,962,255.56 
29,729,275.00 
39,729,816.67 
495-780; 222.22 
2,489,847.22 
49,556,236.11 
31,715,991.11 
1,982,398.33 
1,982,398.33 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
7,929,593.32 
24,783,055.56 
49,763,500.00 
2,488,947.22 
49,562,444.44 
49,671, 833.33 
31,789, 973.39 
49,762,812.50 
49,773,958.33 
49,773,958.33 
49,542,472.22 
49,550,125.00 
49,560,069.44 
49,687,354.17 
14,922,150.00 
24,870,250.00 
3,979,240.00 
24,870, 708.33 
49,800,500.00 
49,800,500.00 
49,800,500.00 
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DESCRIPTION 


Ce ie ae ar i i ee a a ee le ae Be a a | 
w 
H 
E 
E 


Cort YY / C70 URN TD ¥ 


MR. 


912795KX8 
912795KY6 
912 795KY6 
912795KY6 
912795KY6 
912795KZ3 
912795KZ3 
S127 95K2Z3 
912795K2Z3 
912795KZ3 
912795KZ3 
912795K23 
912795KZ3 
912795KZ3 
912795LC3 
912795LD1 


UNITED STATES TREAS BILL 912795LK5 


(Investment Type) 11 TREASURY BILLS 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


pe i Bi a i a i le i ie Bie ee ee Be Oe 


(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.7) 
(99.7) 
(99.7) 
(99.135) 
(99.135) 
(88.20) 
(95.26) 
(99.23) 
(99.16) 
(99.15) 
(99.15) 
(99.13) 
(99.13) 
(99.12) 
(99.10) 
(99.20) 
(99.20) 
(99.28) 
(99.28) 
(99.28) 
(99.22) 
(99.12) 


9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128277H9 
9128277H9 
9128277H9 
9128275A6 
9128275A6 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


Oar: Ss 


DA. Ly Y 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 

08/22/02 05/30/02 
08/29/02 05/07/02 
08/29/02 05/16/02 
08/29/02 05/31/02 
08/29/02 05/31/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/05/02 03/07/02 
09/26/02 03/28/02 
10/03/02 05/16/02 
11/14/02 06/25/02 

54.78% (C) 

03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08/15/03 09/27/94 
11/15/03 11/28/00 
11/15/03 04/11/01 
11/15/03 05/15/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
12:/3:1, 103% 127 340/02: 
12/31/03 12/31/01 
12/30/03 12//.3)31,/ On 
02/15/04 02/16/99 
02/15/04 02/16/99 
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99.601 
99.449 
99.498 
ENS emeny ie) 
GOS SS 
99.055 
995.0155 
99°.055 
99.055 
99;..055 
99°35 0'5 5 
99°.055 
9:9'.:055 
99'.055 
98.974 
99.318 
99.326 


99..505 
99°55:00 
99'..505 
99)..55:0 
DOs 22a 
99:.219 
997.219 
99.414 
919). 4:2:2 
88.625 
95.5789 
99 712 
99.477 
99.461 
99.461 
99'.3'98 
99.406 
99°7359 
99°.297 
99.594 
99-5621 
99.846 
99.846 
99.846 
99.672 
995375 


AN ERAN C LS €O 
AQ 5a oe 5 2.4 
INVENTORY 
6/30/02 
CUPN TRDNG 
PURP RATE YIELD 
OOO e720 Leas 
000 2.740 P2750 
OOO 2.720) T2729 
OOO ee TLOS* Bs Falk, 
O00 2.7200 Dayne 
000 2:870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 2.030 2.051 
OOO 2.755. Wit6d 
000 2.720 2.722 
LSS) Wh dE2 
000 5.500 5.615 
000 5.500 5.616 
000 .6|65.. 500. 5.625 
000 5.500 5.604 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.287 
000 3.875 4.182 
000 ° 5.750 7.520 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 43250 42505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000-- 3.250) 3.330 
O00 sEZzS50eese380 
Q00S = 357 2:50) 317330 
000 4.750 4.825 
QO0 4.750 4.892 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
25,000,000.00 
35,000,000.00 
33,000,000.00 
45,000,000.00 
2,000,000.00 
5,000,000.00 
5,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


07/02/02 


PAGE: 2 
0:02:05): 3)5 


BOOK VALUE 


49,800,500.00 
24,862,250.00 
34,824,416.67 
32,858,925.00 
44,807,625.00 
1,981,092.21 
4,952,730.56 
4,952,730.56 
7,924,368.89 
7,924,368.90 
2, 971,638.33 
2,971,638.33 
2,971, 638.33 
6,933,822.78 
49,486,861.11 
29,795,250.00 
49,662,750.00 


199,010.00 
8,606,732.50 
149,257.50 
995,500.00 
9,922,656.25 
9,921,875.00 
9,921,875.00 
14,912, 109:.38 
19,884,375.00 
4,431.25 
14,368,359.38 
19,942,187.50 
49,738,281.25 
24,865,234.38 
19,892,187.50 
14,909,765.63 
14,910,937.50 
14,903,906.25 
19,859,375.00 
14,939,062.50 
24,905,273.44 
14,976,900.00 
14,976,900.00 
14,976,900.00 
14,950,781.25 
14,906,250.00 
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A 39028 
A 39076 


SUBTOTAL 


A 39230 
A 39302 


DESCRIPTION 


Lee a i a i a a a a Bl a | 
Zz 
ie) 
4 
te] 


(Investment Type) 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


(Investment Type) 


(95.18) 
(99.11) 
(99.26) 
(100.21) 
(100.22) 
(100.12) 
(100.14) 
(100.14) 
(100.14) 
(99.17) 
(99.22) 
(99.22) 
(99.22) 
(99.22) 
(101.30) 
(95.24) 
(95.24) 


NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 


12 TREASURY NOTES 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


Co DY / ClO. Us NET ¥ 


M R 


9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128277F3 
9128277F3 


313589ZJ55 
313589255 
313589ZK2 
313589ZU0 
313589B85 
313589C50 
313589C76 
313589D59 
313589F40 
313589H97 
313589R39 


41 FNMA DISCOUNT 


FEDL FARM CRED BK CONS D 313313B80 
FEDL FARM CRED BK CONS D 313313G51 


(Investment Type) 


DANTEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF Ss 


DA DY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


859 
1 
9531 
100 
100 
904 
100 
859 
100 
100 
100 


NOTES 


100 
100 


42 FARM CREDIT DISCOUNT 


FEDL HOME LOAN BK CONS D 313385YWO 
FEDL HOME LOAN BK CONS D 313385ZT6 


100 
806 


(TICKER) DATE 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
11/15/06 05/15/02 
11/15/06 05/15/02 
29.16% (C) 
07/15/02 10/02/01 
07/15/02 10/02/01 
07/16/02 12/03/01 
07/25/02 10/03/01 
08/14/02 05/28/02 
08/19/02 05/30/02 
08/21/02 05/30/02 
08/27/02 05/30/02 
09/11/02 06/25/02 
10/02/02 06/25/02 
LV/29/ 02 12:/13 /:04: 
7.37% (C) 
08/14/02 11/06/01 
09/20/02 12/04/01 
NO .38%(C) 
07/03/02 04/08/02 
07/24/02 05/30/02 


448 7 


95.828 
95.828 
95.828 
95.547 
99.328 
99.797 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 
97.531 
94.672 
94.656 
94.672 
94.672 
101.922 
95.734 
95.734 


98.165 
98.165 
98.844 
9:8). 197 
99°.:625 
99.609 
99°. 5:99 
99% 5°70 
39) 62'5 
99/524 
98.050 


9:8). 509 
98.445 


99° 568 
SOR Sw 


AN BURsAy Ne Gigi Se C0 
415-554 - 
INVENTORY 
6/30/02 
CUPN TRDNG 
PURP RATE YIELD 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 5.250 5.882 
000 5.250 6.788 
000 5.250 6.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
000 3.500 4.559 
000 3.500 4.559 
4.393 4.781 
000 2.310 2.353 
000 2.310 2.353 
000 1.850 1.872 
000: 2200F (2°240 
000 <t.73106 1.7317 
000 1.740" aee74a7 
000 2.7402) 747 
000 1.740" ‘1°.:748 
000 137304 1.737 
000 1.730 1.738 
000 2.000 2.040 
14.927 1.950 
000 1.910 1.939 
000 1.930 1.960 
EAC WXS abs Cissy 
000 1.810 1.818 
OOM e720) e725 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


10,400,000.00 

9,600,000.00 
35,000,000.00 
40,000,000.00 
33,000,000.00 

5,000,000.00 
20,000,000.00 
12,000,000.00 
12,000,000.00 

7,900,000.00 
25,000,000.00 


2,000,000.00 
9,000,000.00 


20,000,000.00 
5,000,000.00 


07/02/02 


PAGE: 3 
OOINO5Se3'5 


BOOK VALUE 


14,374,218.75 
14:,3744.220%.75 
14,374,218.75 
14.332), 0316.25 
29,798,437.50 
17,963,437.50 
10,062,500.00 
10,068,750.00 
25,089,843.75 
255-119, 3297.13 
25,105,468.75 
25,107,421.88 
19,506,250.00 
9,467,187.50 
9,465,625.00 
9,467,187.50 
18,934,375.00 
50,960,937.50 
47,867,187.50 
47,867,187.50 


107, 2097, 24267 
9,423,824.00 
34,5957, 3822250 
39, 2:78, 8887.89 
32,8576; 3:05:00 
4,980,425.00 
19%, OO; TOC. 67 
11,948,380.00 
11,955, 020.00 
1; 862,405.75 
24, 51:2;,,500;5.00 


1, 970; 2982.78 
8,860,075.00 


19,913,522.22 
4,986,861.11 
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MR D JASN ah EL D Ash: Y 415-554-4487 PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 07/02/02 00:05:35 
INVESTMENTS OUTSTANDING AS OF 6/30/02 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38996 FEDL HOME LOAN BK CONS D 313385B39 100 08/09/02 10/04/01 000 2.220 2.263 98.095 10,000,000.00 9,809,450.00 
A 39303 FEDL HOME LOAN BK CONS D 313385D60 100 08/28/02 05/30/02 000 1.740 1.748 99.565 5,000,000.00 4,978,250.00 
A 39030 FEDL HOME LOAN BK CONS D 313385G59 100 09/20/02 11/06/01 000 1.940 1.974 98.286 10,000,000.00 9,828,633.33 
A 39031 FEDL HOME LOAN BK CONS D 313385H74 100 09/30/02 11/06/01 000 1.940 1.975 98.232 11,000,000.00 10,805,568.89 
A 39021 FEDL HOME LOAN BK CONS D 31338531 100 10/04/02 11/01/01 000 2.040 2.080 98.090 3,000,000.00 2,942,710.00 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 2.24%(C) 1.914 1.937 98.852 64,000,000.00 63,264,995.55 
A 39304 FEDL HOME LN MTG CORP DI 313397B91 924 08/15/02 05/30/02 000 1.740 1.746 99.628 14,000,000.00 13,947,896.67 
A 38993 FEDL HOME LN MTG CORP DI 313397D65 805 08/28/02 10/03/01 000 2.220 2.266 97.971 20,000,000.00 19,594,233.33 
A 38994 FEDL HOME LN MTG CORP DI 313397D65 9901 08/28/02 10/03/01 000 2.220 2.266 97.971 10,000,000.00 9,797,116.67 
A 39023 FEDL HOME LN MTG CORP DI 313397D81 100 08/30/02 11/01/01 000 1.990 2.024 98.331 5,000,000.00 4,916,530.56 
A 39016 FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.000 2.037 98.161 30,000,000.00 29,448, 333.33 
A 39017 FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.030 2.069 98.134 25,000,000.00 24,533,381.94 
A 39018 FEDL HOME LN MTG CORP DI 313397L66 100 10/23/02 10/31/01 000 2.050 2.093 97.967 10,270,000.00 10,061,219.46 
A 39092 FEDL HOME LN MTG CORP DI 313397P54 100 11/15/02 12/13/01 000 1.970 2.007 98.156 49,500,000.00 48,587,151.25 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 5.71% (C) 2.016 2.053 98.239 163,770,000.00 160,885, 863.21 
. A 38911 BK AMER C.D. 06050EYM1 50 07/01/02 07/02/01 000 3.800 3.800 100.000 10,000,000.00 10,000,000.00 
Be SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S . 35% (C) 3.800 3.800 100.000 10,000,000.00 10,000,000.00 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Investment Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 3.390 3.390 100.000 100,000.00 100,000.00 
ASSETS FIXED 2.565 2.690 99.063 2,844,775,000.00 2,818,131,500.61 
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af @r Ty / Co UN'T y¥ OF SAN FRANCISCO 
MR. DANIEL De AwinAy 415-554-4487 PAGE: alt 
(SIRPT) INVESTMENT LNV EN TOR Y RUN: 07/02/02 00:05:35 
INVESTMENTS OUTSTANDING AS OF 6/30/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38942 PUBLIC TIME DEPOSIT 9901 08/21/02 08/21/01 000 3.390 3.390 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00% (C) 3390" 73.390" 100:..0'0.0 100,000.00 100,000.00 


REPORT TOTALS sss SSS SSS SSssSssssSSSSSsSSssSsS SSS SSsSSSSSsSSSSSS= 
ASSETS FIXED 3.390 3.390 100.000 100,000.00 100,000.00 
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Gor Tey 7/630 UF NT Y. OF SAN FUR ALN. Gris 
MR. DANIEL DA LY 415-554 - 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/02 TO 06/30/02 
SETTLEMENT DATE BASIS 

FUNDS: 000100, 000001, 000887, 000804, 009531 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
38374 T NOTE (99.16) 19 06/30/02 06/30/02 AMRT 6.250 
07/01/02 06/30/02 6.525 

87 06/30/02 MAT 6.250 -25,000,000.00 
07/01/02 06/30/02 6.525 
38375 T NOTE (99.16) 19 06/30/02 06/30/02 AMRT 6.250 
07/01/02 06/30/02 6.525 

40 06/30/02 MAT 6.250 -25,000,000.00 
07/01/02 06/30/02 6.525 
38376 T NOTE (99.16) 19 06/30/02 06/30/02 AMRT 6.250 
07/01/02 06/30/02 6.525 

89 06/30/02 MAT 6.250 -25,000,000.00 
07/01/02 06/30/02 6.525 
38842 FEDERAL HOME LOAN BANK 19 06/05/02 06/05/02 AMRT 4.000 
07/01/02 06/05/02 4.026 

40 06/05/02 MAT 4.000 -25,000,000.00 
07/01/02 06/05/02 4.026 
38856 T NOTE (99.7) 19 06/30/03 06/30/02 INTR 3.875 
06/30/02 07/01/02 06/30/02 4.284 
38858 T NOTE (99.7) 19 06/30/03 06/30/02 INTR 3.875 
06/30/02 07/01/02 06/30/02 4.288 
38861 T NOTE (99.7) 19 06/30/03 06/30/02 INTR 3.875 
06/30/02 07/01/02 06/30/02 4.288 
38864 T NOTE (99.135) 19 06/30/03 06/30/02 INTR 3.875 
06/30/02 07/01/02 06/30/02 4.187 
38866 T NOTE (99.135) 19 06/30/03 06/30/02 INTR 3.875 
06/30/02 07/01/02 06/30/02 4.182 

39040 FEDL HOME LOAN BK CONS 19 40 06/17/02 06/17/02 MAT 1.790 -6,000,000.00 
07/01/02 06/17/02 1.810 

39041 FEDL HOME LOAN BK CONS 19 40 06/17/02 06/17/02 MAT 1.790 -15,000,000.00 
07/01/02 06/17/02 1.810 

39090 FEDERAL NATL MTG ASSN 19 87 06/06/02 06/06/02 MAT 1.790 -50,000,000.00 
07/01/02 06/06/02 1.806 
39101 T NOTE (99.28) 19 12/31/03 06/30/02 INTR 3.250 
06/30/02 07/01/02 06/30/02 3.330 
39102 T NOTE (99.28) 19 12/31/03 06/30/02 INTR 3.250 
06/30/02 07/01/02 06/30/02 3.330 
39105 T NOTE (99.28) 19 12/31/03 06/30/02 INTR 3.250 
06/30/02 07/01/02 06/30/02 3.330 

39109 UNITED STATES TREAS BI 19 40 07/05/02 06/17/02 SALE 1.720 -12,000,000.00 
06/17/02 06/17/02 1.735 

39157 UNITED STATES TREAS BI 19 40 08/08/02 06/20/02 SALE 1.790 -4,000,000.00 
07/01/02 06/20/02 1.806 

39233 FEDL HOME LN MTG CORP 19 40 06/24/02 06/14/02 SALE 1.760 -11,000,000.00 
: 06/13/02 06/14/02 1S WS 


[eme) 
4487 


BOOK VALUE 
PREM / (DISC) 
126,953.12 


-25,000,000.00 
126,953.22 
-25,000,000.00 
126,953.12 
-25,000,000.00 
6,250.00 


-25,000,000.00 


=5;, 933), 770.500 
-14,834,425.00 


=A9), 5:01) paI2e 22 


=11,,898,520.00 
101,480.00 
=31,964;, 796/67, 
315,203.33 
S10), 95:8; DOM ae: 
41,408.89 


AMORT/ (ACCRET) 


126,953.12 
-781,250.00 


=12'6,-953..12 
=181, 25:0'.,010 


=126,953.12 
=182),250'5.010 


=6;7°250'. 0.0 


-500,000.00 
=1'9'3)7.7:50:.10'0 
= 935 1 510'=.010 
=193', 750:..0:0 
-290,625.00 
=3'87 ,500'.-010 
-66,230.00 
=165,°575...010 
=4142),5.277 78 
-243,750.00 
+243, 750.00 
=243 750.00 
-91,160.00 
-25,457::78 


=3/6), 0 Sah. dal! 


PAGE: i 
RUN: 07/02/02 00:05:25 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 


25,781,250.00 


254 781,250.00 


25, 782, 250.00 


25,500,000.00 
193,750.00 
193), 750.00 
193,.750).00 
290,625.00 
387,500.00 
6,000,000.00 
15,000,000.00 
50,000,000.00 
243,750.00 
243,750.00 
243,750.00 

=2 710). 010 
11,989; 950.00 
=-952:..80 

3), 998, 20 225 


= 5 I 
10,994,744.44 
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@ Tar -¥ /41G0 UF NP Tey OF SAN ERAN ¢C Lf S.¢ 0 


MR. DANIEL D Al ¥ 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
06/01/02 TO 06/30/02 RUN: 07/02/02 00:05:25 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 000001, 000887, 000804, 009531 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
eNO: MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
39250 T BILL 19 40 06/27/02 06/04/02 SALE 1.610 -50,000,000.00 -49,845,708.33 -102,861.11 2,555.55 
06/05/02 06/04/02 1.615 154,291.67 49,946,013.89 
39251 T BILL 19 40 06/27/02 06/04/02 SALE 1.610 -50,000,000.00 -49,845,708.33 -102,861.11 2,555.55 
06/05/02 06/04/02 1.615 154,291.67 49,946,013.89 
39254 T BILL 19 40 07/05/02 06/21/02 SALE 1.720 -20,000,000.00 -19,936,933.33 -49,688.89 -427.78 
06/21/02 06/21/02 1725 63,066.67 19,987,050.00 
39273 T BILL 19 40 06/27/02 06/03/02 SALE 1.730 -40,000,000.00 -39,905,000.00 -49,400.00 -533.33 
06/05/02 06/03/02 17 14 95,000.00 39,954, 933.33 
39290 FEDL HOME LN MTG CORP 19 40 06/18/02 06/18/02 MAT 1.720 -35,000,000.00 -34,964,883.33 -35,116.67 
07/01/02 06/18/02 1722 35,000,000.00 
39309 FEDL HOME LOAN BK CONS 19 40 06/17/02 06/06/02 PURC 1.650 40,000,000.00 39,979,833.33 
06/06/02 06/06/02 1.651 -20,166.67 -39,979, 833.33 
40 06/17/02 MAT 1.650 -40,000,000.00 -39,979, 833.33 -20,166.67 
07/01/02 06/17/02 1.651 40,000,000.00 
39310 FEDERAL NATL MTG ASSN 19 87 09/11/02 06/25/02 PURC 1.730 12,000,000.00 11,955,020.00 
06/25/02 06/25/02 e737 -44,980.00 -11,955,020.00 
* 39311 FEDERAL NATL MTG ASSN 19 40 10/02/02 06/25/02 PURC 1.730 7,900,000.00 7,862,415.75 
: 06/25/02 06/25/02 1.738 -37,584.25 -7,862,415.75 
39312 UNITED STATES TREAS BI 19 87 11/14/02 06/25/02 PURC 1.710 50,000,000.00 49,662,750.00 
06/25/02 06/25/02 1722 -337,250.00 -49,662,750.00 
39313 FEDERAL NATL MTG ASSN 19 40 06/28/02 06/27/02 PURC 1.730 39,000,000.00 38,998,125.83 
06/27/02 06/27/02 1.730 -1,874.17 -38,998,125.83 
40 06/28/02 MAT 1.730 -39,000,000.00 -38,998,125.83 -1,874.17 
07/01/02 06/28/02 1.730 39,000,000.00 
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Car hey 9/ (GO Ur NYT Y, Our SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 3 
06/01/02 TO 06/30/02 RUN: 07/02/02 00:05:25 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 1.707 148,900,000.00 148,458,144.91 -441,855.09 -148,458,144.91 
( 5) 
SALE 1.669 -187000000.00 -186355257.77 644,742.23 -457,460.00 -2,306.13 186,809,912.80 
( 7) Sol dies 10) 
INTR 3.863 -1,990,625.00 
( 8) 
MAT 3.200 -285000000.00 -284268509.71 -3,575,240.29 287,112,259.72 
( 10) 
_ ACR 5.900 287,109.36 -387,109.36 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


38942 PUBLIC TIME DEPOSIT 


GoD Yo / GrOvueNn Ty OF SAN FR A NC LoS. 0 


MR. DANIEL DAL ¥ 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
06/01/02 TO 06/30/02 RUN: 07/02/02 00:05:27 
SETTLEMENT DATE BASIS 
FUND: 9901 1997 EDUC FAC(SFUSD) 1999B 5.08% 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
19 08/21/02 06/30/02 INTR 3.390 -856.92 


06/30/02 07/01/02 06/30/02 3.390 856.92 
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a GCIiTy/ CoUN TY OF SN. FRANCIS CO 
MR. DANIEL D ASL Y 415-554-4487 

_* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
06/01/02 TO 06/30/02 RUN: 07/02/02 00:05:27 
REPORT GRAND TOTALS 

ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 


INTR 3.390 -856.92 
( 1) 
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CITY AND COUNTY OF SAN FRANCISCO 





August 5, 2002 


The Honorable Willie L. Brown Jr. 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


OFFICE OF THE TREASURER 


SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


th 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past month, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 3,722,187 Earned Interest Yield 
Total Net Earnings $ 7,328,451 Pooled Funds 3.246% 
Average Age of Portfolio 206 Days All Funds 3.098% 


Total cost of the securities on hand on July 31, 2002 was $2,724,482,505 with a market value of $2,773,785,093 
plus fixed assets accrued earnings of $10,193,342. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of July 31, 2002. These investments 
are in compliance with California Code and our statement of investment policy, and provide sufficient 
liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of July 2002, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on July 31, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of 
qJuly 2002. 


Very teuly yours, | oe eae 







Susan Leal AU iach 


Treasurer 


Enc, 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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Get Y /)-CoO. U Ni sy OF SAN Hy RUAN Cor. S-G oO 
MR D ANGLE Li DAL: ¥ 415-554-448: 7 
PAOUR TF OUL LO” Sar Aer Lf Set nr C.s PAGE: il 
7/01/02 THROUGH 7/31/02 RUN: 08/01/02 09:01:44 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: 3,922,177.91 sa rege NY py 9.42 ea N/A 3,722,187.33 
TOTAL NET EARNINGS THIS PERIOD: 7,328,261.03 .00 189.44 N/A 7,328,450.47 
AVERAGE DAILY PORTFOLIO BALANCE: 2,784,983,778.54 .00 100,000.00 N/A 2,785,083,778.54 
EARNED INCOME YIELD THIS PERIOD: 3.098 .000 Be23 1 N/A 3.098 
END OF PERIOD PORTFOLIO BALANCE: 2,724,382,504.83 .00 100,000.00 N/A 2,724,482,504.83 
CURRENT AMORTIZED BOOK VALUE: 2,728,510,762.54 .00 100,000.00 N/A 2,728,610,762.54 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 270% .000 2.231! N/A 23701 
WEIGHTED AVERAGE DAYS TO MATURITY: 206.25 .00 152.00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 206.25 .00 152.00 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 3.098 
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Cre Wy / (CVOnU) Neer Y, OF SAN EF RANG LT Sc 0 
MR. DANIEL D A®l, Y 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 08/02/02 00:03:48 
INVESTMENTS OUTSTANDING AS OF 7/31/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 51.53% (C) 764 1.778 99:5353 ~1,413,,000,000.00' - 1,403,853 , 828.03 
(Investment Type) 12 TREASURY NOTES 29.29% (C) 4.419 4.788 98.750 808,005,000.00 197, 90473427222 
(Investment Type) 41 FNMA DISCOUNT NOTES 5.54% (C) PeI7b- A788. “99.342 151,900,000.00 L510,,:900).6:7:6.54.7 
(Investment Type) 42 FARM CREDIT DISCOUNT NOTES -40% (C) L926 ~2..957 98 4:57 11,000,000.00 1:0, 83'0,.2'5:7 7:8 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 6.87% (C) 17808 2793. (99.334 188,340,000.00 187,047,254.09 
(Investment Type) 44 FMC DISCOUNT NOTES 6.38% (C) 993". 2:028. -9:8:.346 L776; 7.7000 0*.-0:0 173,846,146.54 
(Investment Type) 1010 PUBLIC TIME DEPOSIT . 00% (C) 2.200 2.200 100.000 100,000.00 —100,000.00 


ASSETS FIXED 23559 2:..678- 99.104 * 2,749,115, 000.00" 2,°724,482,,504 83 
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(RPTMKT) 


39257 
39274 
39143 
39144 
39149 
39150 
39151 
39152 
39153 
39154 
39:15'5 
39156 
39158 
39'E5'9 
39256 
39275 
39160 
319225 
39226 
39272 
39279 


A 39280 


DESCRIPTION 


M 


Gi Pav s/ CxO UNE Y 


R 


PURCHASE MATURITY DATE 


UNITED STATES TREAS BILLS 


ag 


T 


0258/31/02 
Bill 
03/25/02 
BILL 
05/01/02 
BILL 


08/01/02 
08/01/02 


08/01/02 


05/08/02 08/01/02 
UNITED STATES TREAS 
02/11/02 08/08/02 
UNITED STATES TREAS 
02/11/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 
02/12/02 08/08/02 
UNITED STATES TREAS 


02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/12/02 08/08/02 
UNITED STATES TREAS 

02/13/02 08/08/02 
T BILL 

05/01/02 08/08/02 
T BILL 

05/08/02 08/08/02 
T Bill 

02/20/02 08/15/02 
T] BiLi 

04/05/02 08/15/02 
T Bill 

04/05/02 08/15/02 
Te BuMiT) 

05/08/02 08/15/02 
T Bill 

05/14/02 08/15/02 
T Bill 

05/14/02 08/15/02 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


BILLS 


DANIEL 


INVESTMENT INVENTORY WITH MARKET 


OF 
DALY 


SAN 
4 


FRANCES CO 


L (Si) 5 5,4: = 


VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795KU4 a) 
40 

912795KU4 19 
40 

912795KU4 1:9 
40 

912795KU4 19 
87 

912795KV2 19 
40 

912795KV2 19 
40 

912795KV2 19 
40 

912795KV2 19 
40 

912795KV2 19 
40 

912795KV2 19 
40 

912795KV2 19 
40 

912795KV2 ALS 
40 

912795KV2 119 
40 

912795KV2 19 
40 

912795KV2 Lg 
40 

912795KV2 9 
40 

912795KV2 a) 
40 

912795KV2 19 
87 

912795KWO Lg 
40 

912795KWO 19 
40 

912795KWO AS 
40 

912795KWO 19 
87 

912795KWO 19 
87 

912795KWO 19 
87 


CPN RATE 
YTM TR 
1.7850 
1.8013 
1.8850 
1.8978 
1.7200 
Lei 216 
i200 
17:2; 7:0 
1/950 
8142 
127950 
a rato el ge 
1.27900 
1.8059 
1.7900 
1.8059 
1.7900 
1.8059 
1.7900 
1.8059 
1.79010 
1.8059 
Ik; 7 9i0!0 
158059 
1s 1/900 
1.8059 
1.7900 
#.. 8059 
121 9:0'0 
1 80'5:9 
Lhe 79150 
£<7905 
17200 
1 F282 
£.. 73'0'0 
TST 
I HOO0 
1.8058 
1.7900 
1.8018 
1.7900 
1.8018 
172510 
Ae e313 12 
1.75010 
AGS LSS) 
1.7500 
AS PSs) 


PAR/SHARES 
BOOK 
30,000,000.00 
29,729,275.00 
40,000,000.00 
39,729,816.67 
50,000,000.00 
49-780: 2290.22 
2,500,000.00 
2,489,847.22 
50,000,000.00 
49,556,236.11 
32,000,000.00 
31, 715;990 11 
2,000,000.00 
1,982,398.33 
2,000,000.00 
1,982,398.33 
1,000,000.00 
991,199.17 
1,000,000.00 
991,199.17 
1,000,000.00 
991,199.17 
1,000,000.00 
991,199.17 
1,000,000.00 
991,199.17 
1,000,000.00 
991,199.17 
8,000,000.00 
7,929,593.32 
25,000,000.00 
24,783,055.56 
50,000,000.00 
49,763,500.00 
2,500,000.00 
2,488,947.22 
50,000,000.00 
49,562,444.44 
50,000,000.00 
49,671,833.33 
32,000,000.00 
31,789,973 .33 
50,000,000.00 
49,762,812.50 
50,000,000.00 
49,773,958.33 
50,000,000.00 
49,773,958.33 


448 7 


MARKET VALUE 
MARKET PRICE 
30,000,000.00 
100.0000000000 
40,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
2,500,000.00 
100.0000000000 
49°, 984,375.00 
99.96875000000 
34 779:9:07 0:00.00 
99.96875000000 
1 999.375.3010 
99.96875000000 
1, 99:9:, 375. 00 
99.96875000000 
999),687 «50 
99.96875000000 
99'9.;687 «5:0 
99.96875000000 
99:96:87 50 
99.96875000000 
999,687.50 
99.96875000000 
999,687.50 
99.96875000000 
99'9'\7,68'7-.5'0 
99.96875000000 
1, 9977 500'..00 
99.96875000000 
24,992; £87 =5'0 
99.96875000000 
49 (984, 3575' 3010 
99.96875000000 
27499) :2U8:5 75 
99.96875000000 
49:,968:,75:0'.0'0 
99.93750000000 
49,968,750.00 
99.93750000000 
31,980,000.00 
99.93750000000 
49,968,750.00 
99.93750000000 
49,968,750.00 
99.93750000000 
49,968,750.00 
99.93750000000 


RUN: 08/02/02 


PAGE: 1 
00:04:03 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE UNREALIZED LOSS 


270,725.00 
SUNGARD 
2701, 183... 3'3 
SUNGARD 
219,777.78 
SUNGARD 
10,152.78 
SUNGARD 
426,312.50 
SUNGARD 
272,840.00 
SUNGARD 
16,905.56 
SUNGARD 
16,905.56 
SUNGARD 
8,452.77 
SUNGARD 
8,452.77 
SUNGARD 
8,452.77 
SUNGARD 
8,452.77 
SUNGARD 
8,452.77 
SUNGARD 

@ 452277 
SUNGARD 
67,622.24 
SUNGARD 
208,315.97 
SUNGARD 

pial ey hy hy ep) 
SUNGARD 

LO (211 8a 
SUNGARD 
402,750.00 
SUNGARD 
293.316 1 21 
SUNGARD 
187.7 5a). 
SUNGARD 
203,645.83 
SUNGARD 
192,013.89 
SUNGARD 
192,013.89 
SUNGARD 


.00 
.00 
1,826.39 
1,168.89 
ys plgeelal 

pi aerate 
35.56 
35.56 
35.56 
35.56 
35.56 
35.56 
284.44 
815.97 
1,097.22 
59.72 
3,555.56 
3,555.56 
2,275.56 
2,291.67 
2, T7776 


2,777.78 


= if ¥ 3 E 
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(RPTMKT) 


Si9Ae7 AL 


39244 


39266 


39267 


39268 


39270 


39295 


39296 


39297 


39298 


B92 


39285 


3:93:07 


39308 


39179 


39180 


39181 


39182 


39183 


39184 


DESCRIPTION 


M 


Gere TY /GiOeU) NET Y 
DANIEL 


R 


PURCHASE MATURITY DATE 


Bill 
02/21/02 
Bid 
02/26/02 
Bill 
02/28/02 
Bill 
04/15/02 
Bill 
05/06/02 
Bill 
05/06/02 
Bill 
05/06/02 
Bill 
05/07/02 
Bill 
05/30/02 
Bill 
05/30/02 
Bill 
05/30/02 
Bill 
05/30/02 
BILL 
05/07/02 
BILL 
05/16/02 
BILL 
05/31/02 
BILL 
05/31/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 
BILL 
03/07/02 


08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/29/02 
08/29/02 
08/29/02 
08/29/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 


09/05/02 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KX8 


912795KY6 


91L2795KY6 


912795KY6 


912795KY6 


912795KZ3 


912795KZ3 


912795KZ3 


912795KZ3 


912795KZ3 


912795KZ3 


912795KZ3 


912795KZ3 


OF SAN RR ANC TS Cc 0 
DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 07/31/02 
MAJOR SORT KEY IS ICC# 

FUND CPN RATE PAR/ SHARES MARKET VALUE 
SAFE YTM TR BOOK MARKET PRICE 
100 1.8100 50,000,000.00 49,953,125.00 
000 1.8267 49,542,472.22 99.90625000000 
100 1.8300 50,000,000.00 49,953,125.00 
000 1.8466 49,550,125.00 99.90625000000 
100 1.7300 50,000,000.00 49,953,125.00 
000 1.8261 49,560,069.44 99.90625000000 
100 1.7450 50,000,000.00 49,953,125.00 
000 1.7560 49,687,354.17 99.90625000000 
858 1.7300 15,000,000.00 14,985,937.50 
000 1.7390 14,922,150.00 99.90625000000 
859 1.7300 25,000,000.00 24,976,562.50 
000 1.7390 24,870,250.00 99.90625000000 
9907 1.7300 4,000,000.00 3,996,250.00 
000 1.7390 3,979,240.00 99.90625000000 
100 1.7400 25,000,000.00 24,976,562.50 
000 1.7490 24,870,708.33 99.90625000000 
100) 2..7:20'0 50,000,000.00 49,953,125.00 
000 1.7169 49,800,500.00 99.90625000000 
100 121-7100 50,000,000.00 49,953,125.00 
000 1.7169 49,800,500.00 99.90625000000 
TOO: 1: 72010 50,000,000.00 49,953,125.00 
000 1.7169 49,800,500.00 99.90625000000 
100 1.7100 50,000,000.00 49,953,125.00 
000 1.7169 49,800,500.00 99.90625000000 
100 1.7400 25,000,000.00 24,968,750.00 
000 1.7496 24,862,250.00 99.87500000000 
100 1.7200 35,000,000.00 34,956,250.00 
000 1.7287 34,824,416.67 99.87500000000 
HOOF 2.. 78010 33,000,000.00 32,958,750.00 
000 1.7173 32,858,925.00 99.87500000000 
100 1.7100 45,000,000.00 44,943,750.00 
000 1.7173 44,807,625.00 99.87500000000 
804 1.8700 2,000,000.00 1,996,875.00 
000 1.8878 1,981,092.21 99.84375000000 
877 1.8700 5,000,000.00 4,992,187.50 
000 1.8878 4,952,730.56 99.84375000000 
906 1.8700 5,000,000.00 4,992,187.50 
000 1.8878 4,952,730.56 99.84375000000 
925 1.8700 8,000,000.00 7,987,500.00 
000 1.8878 7,924,368.89 99.84375000000 
1 1.8700 8,000,000.00 7,987,500.00 
000 1.8878 7,924,368.90 99.84375000000 
912 1.8700 3,000,000.00 2,995,312.50 
000 1.8878 2,971,638.33 99.84375000000 
908 1.8700 3,000,000.00 2,995,312.50 
000 1.8878 2,971,638.33 99.84375000000 
901 1.8700 3,000,000.00 2,995,312.50 
000 1.8878 2,971,638.33 99.84375000000 


RUN: 


08/02/02 


PAGE: 2 
00:04:03 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


404; 736.12 
SUNGARD 
396,500.00 
SUNGARD 
387,138.89 
SUNGARD 
261,750.00 
SUNGARD 
62,712.50 
SUNGARD 
104,520.83 
SUNGARD 
16)723.33 
SUNGARD 
103,916.67 
SUNGARD 
149,625.00 
SUNGARD 
149,625.00 
SUNGARD 
149,625.00 
SUNGARD 
149,625.00 
SUNGARD 
103,916.67 
SUNGARD 
128 761.12 
SUNGARD 
97,185.00 
SUNGARD 
132,525.00 
SUNGARD 
15,271.68 
SUNGARD 
38,179.16 
SUNGARD 
38,179.16 
SUNGARD 
61,086.67 
SUNGARD 
61,086.66 
SUNGARD 
22,907.50 
SUNGARD 
22,907.50 
SUNGARD 
22,907.50 
SUNGARD 


5,916.67 
6,500.00 
5,916.67 
4,020.83 
1,075.00 
saeco) Ba) 

286.67 
1,937.50 
3,000.00 
3,000.00 
3,000.00 
3,000.00 
2583233 
3,072.22 
2,640.00 
3,600.00 

514.. 14 
ly 27778 
1, 279278 
2,044.44 
2,044.44 

766.67 

766.67 


766.67 
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(RPTMKT) 


39283 
3.9312 


39334 


DESCRIPTION 
PURCHASE MATURITY DATE 


T 


BILL 
03/07/02 09/05/02 
BILL 

03/28/02 09/26/02 
BILL 

05/16/02 10/03/02 


UNITED STATES TREAS 


06/25/02 11/14/02 


UNITED STATES TREAS 


07/12/02 01/09/03 


SUBTOTAL (Investment Type) 


36594 


36595 


36596 


36597 


38856 


38858 


38861 


38864 


38866 


33942 


38616 


38792 


38822 


38823 


38824 


38829 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 


CS Ye / COU Nin ve 


MR. 


BILLS 


BILLS 


11 TREASURY 


OF SAN PuR ACN Ger Ss) C.0 
DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 07/31/02 
MAJOR SORT KEY IS ICC# 

CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 

BROK SAFE YTM TR BOOK MARKET PRICE 

912795KZ3 19 858 1.8700 7,000,000.00 6,989,062.50 

87 000 1.8878 6,933,822.78 99.84375000000 

912795LC3 19 100 2.0300 50,000,000.00 49,875,000.00 

87 000 2.0510 49,486,861.11 99.75000000000 

912795LD1 19 100 1.7550 30,000,000.00 29,915,625.00 

40 000 1.7671 29,795,250.00 99.71875000000 

912795LK5 19 LOO! 1. 72:00 50,000,000.00 49,750,000.00 

87 000 1.7216 49,662,750.00 99.50000000000 

912795LT6 19 100 1.6950 50,000,000.00 49,625,000.00 

40 000 1.7096 49,573,895.83 99.25000000000 

BILLS 50.88% (M) 1.7639 1413000000.00 1411252968.75 

1.7780 1403853828.03 99.87636000000 

9128274B5 19 5005 5.5000 200,000.00 205,062.50 

89 000 5.6148 199,010.00 102.5312500000 

9128274B5 19 100 5.5000 8,650,000.00 8,868, 953.13 

89 000 5.6160 8,606,732.50 102.5312500000 

9128274B5 19 3052 5.5000 150,000.00 153,796.88 

89 000 5.6148 149,257.50 102.5312500000 

9128274B5 19 3051 5.5000 1,000,000.00 1,025,312.50 

89 000 5.6043 995,500.00 102.5312500000 

9128276Z0 19 1 3.8750 10,000,000.00 10,200,000.00 

40 000 4.2836 9,922,656.25 102.0000000000 

912827620 19 1 3.8750 10,000,000.00 10,200,000.00 

45 000 4.2877 9,921,875.00 102.0000000000 

9128276Z0 19 100 3.8750 10,000,000.00 10,200,000.00 

87 000 4.2877 9,921,875.00 102.0000000000 

9128276Z0 19 100 3.8750 15,000,000.00 15,300,000.00 

87 000 4.1866 14,912,109.38 102.0000000000 

9128276Z0 19 100 3.8750 20,000,000.00 20,400,000.00 

40 000 4.1824 19,884,375.00 102.0000000000 

40 2535 5.7500 5,000.00 5,209.38 

40 000 7.5200 4,431.25 104.1875000000 

9128274U3 19 100 4.2500 15,000,000.00 15,468,750.00 

40 000 5.8164 14,368,359.38 103.1250000000 

9128274U3 19 100 4.2500 20,000,000.00 20,625,000.00 

87 000 4.3676 19,942,187.50 103.1250000000 

9128274U3 19 100 4.2500 50,000,000.00 51,562,500.00 

40 000 4.4736 49,738,281.25 103.1250000000 

9128274U3 19 100 4.2500 25,000,000.00 25,781,250.00 

45 000 4.4803 24,865,234.38 103.1250000000 

9128274U3 19 100 4.2500 20,000,000.00 20,625,000.00 

87 000 4.4805 19,892,187.50 103.1250000000 

9128274U3 19 100 4.2500 15,000,000.00 15,468,750.00 

87 000 4.5089 14,909,765.63 103.1250000000 


RUN: 08/02/02 


CURR ACCR INT 
PRICE SOURCE 


53,450.83 
SUNGARD 
355,250.00 
SUNGARD 
112,612.50 
SUNGARD 
87,875.00 
SUNGARD 
47,083.33 
SUNGARD 


3,696.72 
SUNGARD 
159,883.20 
SUNGARD 

2 TI2aS4 
SUNGARD 
16, 483162 
SUNGARD 
33,695.65 
SUNGARD 
33,695.65 
SUNGARD 
33,695.65 
SUNGARD 
50,543.48 
SUNGARD 
67,391.30 
SUNGARD 
132.63 
SUNGARD 
135,122.28 
SUNGARD 
180,163.04 
SUNGARD 
450,407.61 
SUNGARD 
225,203.80 
SUNGARD 
180,163.04 
SUNGARD 
135,a2be28 
SUNGARD 


PAGE: 3 
00:04:03 


UNREALIZED GAIN 
UNREALIZED LOSS 


Ly, 7:8'8:..8'9 


32,888.89 


-625.00 
4,020.84 


-625.00 


6,052.50 
262,220.63 

4,539.38 
29,812.50 
27734375 
278), 125,00 
278,125.00 
387,890.62 
515,625.00 


PUB AS 


1, 100);, 390262 


682,812.50 


1, 824, 218275 


916,015.62 
732,812.50 
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wissen 


v he 
















=e NOR Bey3o\a8 
 sapee 4 2°798) .<- 
ae, ¢ ay\pa\s> De\so\ 0s 
ae) T22) 2 * Fise3a0s? 

akan Sesz0\03 : 





aTsesaguo 
















— > peekt (& Om iWarat = : ts 
wt! mal < BANOS G ce\ Soin ’ 
a und g0o7t-% , MESSRS : aIGATSez 


“extes\oF ce\20\0 03 ate | 
eS (Sah) QTZBT IER 
G2veTiee oF\2y\a2 : ea tged ie 
BOLE (ij 90 Pre) PIS Atse 


-ige ‘?¥ ‘aeboe “. 


> -9emea 2 


OG\3T\ ee e|3\37\03 2 200 
¥ Ferree: 2 meee Sea Te) ~~ = preetitee zi 4925 
op 2r\ee earic? Ra ine 
: ¥., 242023 < woke. (ed tei arsess ere ¥} Poy 
‘ G?.27\aa o7\o F300 2 Gx 
’ tbt20* 5 Buk (93'S arya a \ee ¥. ; 
anayler- (rises c Abe Le wes BITTE act G24 be) 
Zs ‘ so Be 
y S=S330 (MiLet =1ygSse $25 Pitre aid i.32raz 22 yi 
PASE iG? 3 Te Vos e. 
ye. 2007s curs airas ory = TRi.ierxe. 32 
4 
y . a ees Ce P| ra 7 
. ; as f 
e a . f ace ar 
i: oes 
¥ > SOLA? . 7-3) 
‘cis St ’ 3a 
ws 28 





9 fog" Boo 


2" ate¢ Geape) ane as 
+ ‘rpos 
+ 2306. 
2” AeO" 
+” Tome 


Fe" 008" 056" s0: 
| Seep a2 
— = O06 > 
i $27" 332-00 


30° 900" 600*t9 


té' ats" Yoa° 3S 
20 
“S OsT* ale 


To'.0e6).850 


“9 ear" gic 
Fo" Mno* G00" 00 
3 Ss S2e2’se 
TO" abe ang" aD 
B22 M09 
F600 .009--9° 
‘ F¢a* Seh- 20 
Feo" S50 "ie 
ree pod + <i “4 
opr oas's 
s6° 570" 
" au Ws 
“esas ss 
ny . os 


er pete 
103" 3 
Ta” eg" 220°06 
oe" Teaedons0n- 
2302" 73 

Jos" oadoelonos 
ma°40h* GOO" OS 
TOs" 9600000000. 
Fo? 200" 800°06: 
98" semeoogous-~ 
ya’ 500" DOD 50 
THS*oosa005ese 
30° 300"200"00 
Tos ' Qosgvodscer 
ro. ae" g96" a6 
igh  e}7S20Rggp 
epee’ 313 25 





“pat 2aeteoecne 


Bed" 338 


7235 2a \ 
. > 
ao , we 
’ - ‘ 
RFI 2SIEER' 3 


ote 
o°0o¢. 


‘- 


| 


dz"iaere? = 
. ayes = 


i 


re" 2047 : 
2ASyES as 
ae ee 
Tere 
Tra ge9° 40 
' 2a 
;*ege"35 


ie tine ms ee a oe = 
7S = 
Tiere 
') S82 32 ¢ ero 
Creve eal ws 
Fo wv 
ats? 7 < - 
- ; \- 3257 Pa- 
ze 2 Ld z a* 
hone « 5 
aby SS 
— ore os 4 ga 2 
& @2Qmacs ow ie? os 
x - sere: t ey —— 
vw ’ t 
-. 





r Sree 


ers 


(RPTMKT) 


38832 
38841 
38843 
39702 
39102 
39105 
37378 
B97 379 
38473 
38474 
38476 
38477 
38708 
38718 
38764 
38797 
38803 
38805 
38806 
38807 
37949 


A 38273 


DESCRIPTION 


M 


Cy N 2/2. CtOrcuU, NaLay 


R 


PURCHASE MATURITY DATE 


NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


DANTEL 


OF 
DAL Y 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128274U3 19 
89 

9128274U3 a) 
87 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 £9 
87 

9128277H9 19 
40 

9128277H9 19 
45 

9128277H9 119 
89 

9128275A6 19 
74 

9128275A6 ae) 
74 

9128275A6 19 
40 

9128275A6 ALS, 
45 

9128275A6 19 
89 

9128275A6 ak) 
40 

9128275A6 al) 
40 

9128275A6 alg) 
40 

9128275A6 19 
87 

9128275A6 19 
89 

9128275A6 ae) 
40 

9128275A6 19 
89 

9128275A6 19 
45 

9128275A6 tS 
40 

9128275F5 19 
45 

9128275F5 19 
45 


SAN FRANC IS ‘€ © 
441535) => 55) 4) 4 Ae 8 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.2500 15,000,000.00 15,468:,750.00 
4.5055 14,910,937.50 103.1250000000 
4.2500 15,000,000.00 15,468,750.00 
4.5258 14,903,906.25 103.1250000000 
4.2500 20,000,000.00 20,625,000.00 
4.5533 19,859,375.00 203.1250000000 
4.2500 15,000,000.00 15,468,750.00 
4.4261 14,939,062.50 103.1250000000 
4.2500 25,000,000.00 25,784 250.010 
4.4142 24,905,273.44 103.1250000000 
3.2500 15,000,000.00 15:,2'385:793'7 50 
3°..3:3:02 14,976,900.00 101.9062500000 
3.2500 15,000,000.00 155.285: 93.7 750 
353302 14,976,900.00 101.9062500000 
3.2500 15,000,000.00 15.,-28'5%,,93'7.50. 
372.3302 14,976,900.00 101.9062500000 
4.7500 15,000,000.00 15,637, 500 .'00 
4.8246 14,950,781.25 104.2500000000 
4.7500 15,000,000.00 15), 63'7 ;500'..0'0 
4.8925 14,906,250.00 104.2500000000 
4.7500 15,000,000.00 157,:6:3:7 ;-510'07. 010 
6.0915 14,374,218.75 104.2500000000 
4.7500 15,000,000.00 LS 63175, -S10010'0 
6.0915 14,374,218.75 104.2500000000 
4.7500 15,000,000.00 15: ,//63'76,-50:0\20/0 
6.0915 14,374,218.75 104.2500000000 
4.7500 15,000,000.00 526377, SOOT OO 
6.1845 14,332,031.25 104.2500000000 
4.7500 30,000,000.00 3:1 ,-2°75',-0'0'0 2010 
4.9941 29,798,437.50 104.2500000000 
4.7500 18,000,000.00 18,765,000.00 
4.8236 17,963,437.50 104.2500000000 
4.7500 10,000,000.00 10,425,000.00 
4.5147 10,062,500.00 104.2500000000 
4.7500 10,000,000.00 10,425,000.00 
4.4868 10,068,750.00 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.6109 25,089,843.75 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.5758 25,111,328.13 ° 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.5848 25,105,468.75 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.5818 25,107,421.88 104.2500000000 
5.2500 20,000,000.00 2a 7 112), 5010.,0'0 
5.8824 19,506,250.00 105.5625000000 
5.2500 10,000,000.00 10,556,250.00 
6.7885 9,467,187.50 105.5625000000 


RUN: 


08/02/02 


PAGE: 4 
00:04:03 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


135 122.20 
SUNGARD 
13S 2o:.28 
SUNGARD 
180,163.04 
SUNGARD 
135,122 /28 
SUNGARD 
225,203.80 
SUNGARD 
42,391.30 
SUNGARD 
42°-392'30 
SUNGARD 
42,391.30 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
328,694.75 
SUNGARD 
657,389.50 
SUNGARD 
394,433.70 
SUNGARD 
219,129.83 
SUNGARD 
219:1o9 63 
SUNGARD 
547,824.59 
SUNGARD 
547,824.59 
SUNGARD 
547,824.59 
SUNGARD 
547,824.59 
SUNGARD 
222,554.35 
SUNGARD 
Lad eee Sally 
SUNGARD 


557,812.50 
564,843.75 
765,625.00 
529,687.50 
875,976.56 
309,037.50 
309,037.50 
309,037.50 
686,718.75 
731 4250200 
1,263,281.25 
1,263,281.25 
1,263,281.25 
1,305,468.75 
1,476,562.50 
801,562.50 
362,500.00 
356,250.00 
972,656.25 
951,171.87 
957,031.25 
955,078.12 
1,606,250.00 


1,089,062.50 
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Gr tLe / C10; Us Nel. y OF SAN BR AS NG tr S: (Cio 
MR. DANIEL D Ali ¥ 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 07/31/02 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38274 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10,556,250.00 
05/10/00 05/15/04 87 000 6.7931 9,465,625.00 105.5625000000 
38275 T NOTE (99.22) 9128275F5 19 100 5.2500 10,000,000.00 10,556,250.00 
05/10/00 05/15/04 89 000 6.7885 9,467,187.50 105.5625000000 
38276 T NOTE (99.22) 9128275F5 19 100 5.2500 20,000,000.00 21,112,500.00 
05/10/00 05/15/04 40 000 6.7885 18,934,375.00 105.5625000000 
38810 T NOTE (101.30) 9128275F5 19 100 5.2500 50,000,000.00 52,781,250.00 
05/02/01 05/15/04 40 000 4.5642 50,960,937.50 105.5625000000 
39282 T NOTE (95.24) 9128277F3 19 100 3.5000 50,000,000.00 50,328,125.00 
05/15/02 11/15/06 87 000 4.5592 47,867,187.50 100.6562500000 
39328 T NOTE (95.24) 9128277F3 19 100 3.5000 25,000,000.00 25,164,062.50 
05/15/02 11/15/06 40 000 4.5592 23,933,593.75 100.6562500000 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 30.14% (M) 4.4193 808,005,000.00 835,892,084.39 
4.7876 797,904,342.22 103.4513500000 
39289 FEDERAL NATL MTG ASSN DISC N 313589B85 19 100 1.7300 33,000,000.00 32,979,145.83 
05/28/02 08/14/02 40 000 1.7365 32,876,305.00 99.93680555556 
39299 FEDERAL NATL MTG ASSN DISC N 313589C50 19 904 1.7400 5,000,000.00 4,995,625.00 
05/30/02 08/19/02 40 000 1.7468 4,980,425.00 99.91250000000 
39300 FEDERAL NATL MTG ASSN DISC N 313589C76 19 100 1.7400 20,000,000.00 19,980,555.56 
05/30/02 08/21/02 45 000 1.7470 19,919,766.67 99.90277777778 
39301 FEDERAL NATL MTG ASSN DISC N 313589D59 19 859 1.7400 12,000,000.00 11,984,833.33 
05/30/02 08/27/02 87 000 1.7475 11,948,380.00 99.87361111111 
39310 FEDERAL NATL MTG ASSN DISC N 313589F40 19 100 1.7300 12,000,000.00 11,976,083.33 
06/25/02 09/11/02 87 000 1.7365 11,955,020.00 99.80069444444 
39329 FEDERAL NATL MTG ASSN DISC N 313589F40 19 100 1.7200 23,000,000.00 22,954,159.72 
07/10/02 09/11/02 40 000 1.7252 22,930,770.00 99.80069444444 
39311 FEDERAL NATL MTG ASSN DISC N 313589H97 19 100 1.7300 7,900,000.00 7,876,054.22 
06/25/02 10/02/02 40 000 1.7383 7,862,415.75 99.69688888889 
39331 FEDERAL NATL MTG ASSN DISC N 313589H97 19 858 1.7300 5,000,000.00 4,984,844.44 
07/10/02 10/02/02 40 000 1.7370 4,979,816.67 99.69688888889 
39339 FEDERAL NATL MTG ASSN DISC N 313589787 19 9907 1.7250 3,000,000.00 2,989,880.00 
07/18/02 10/09/02 87 000 1.7319 2,988,068.75 99.66266666667 
39091 FEDERAL NATL MTG ASSN DISC N 313589R39 19 100 2.0000 25,000,000.00 24,851,666.67 
12/13/01 11/29/02 87 000 2.0398 24,512,500.00 99.40666666667 
39340 FEDERAL NATL MTG ASSN DISC N 313588AQ08 19 9906 1.7500 6,000,000.00 5,949,343.33 
07/18/02 01/15/03 87 000 1.7655 5,947,208.33 99.15572222222 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 5.46% (M) 1.7755 151,900,000.00 151,522,191.43 
1.7878 150,900,676.17 99.75127800000 
39028 FEDL FARM CRED BK CONS DISC 313313B80 19 100 1.9100 2,000,000.00 1,998,786.67 
11/06/01 08/14/02 40 000 1.9389 1,970,182.78 99.93933333333 
39076 FEDL FARM CRED BK CONS DISC 313313G51 19 100 1.9300 9,000,000.00 8,979,000.00 

12/04/01 09/20/02 40 000 1.9605 8,860,075.00 


99.76666666667 


PAGE: 5 


RUN: 08/02/02 00:04:03 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


a es PA fed dere 7) 


1, 090% 625-00 


SUNGARD 

111 29727 1,089,062.50 
SUNGARD 

222,554.35 9° 178 ,2125200 
SUNGARD 

556,385.87 1,820,312.50 
SUNGARD 

370,923.91 2,460,937.50 
SUNGARD 

185,461.96 1,230,468.75 
SUNGARD 


103,079.17 
SUNGARD =238.34 
15,225.00 
SUNGARD -25.00 
60,900.00 
SUNGARD Ps a Galen Ba 
36,540.00 
SUNGARD -86.67 
21.3316 167 
SUNGARD -273.34 
24,175.56 
SUNGARD -785.84 
14,046.64 
SUNGARD =4.08)..27 
5,286.11 
SUNGARD -258.34 
2,012.50 
SUNGARD -201..25 
320,833.35 18,333.34 
SUNGARD 
4,083.33 
SUNGARD -1,948.33 
607,518.31 18,333.34 
-4,336.39 
28,437.78 166.11 
SUNGARD 
115,800.00 3,125.00 
SUNGARD 
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Car Teva Ero KUEN sley, OF SAN 


(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
SUBTOTAL (Investment Type) 42 
38996 FEDL HOME LOAN BK CONS 
10/04/01 08/09/02 
39303 FEDL HOME LOAN BK CONS 
05/30/02 08/28/02 
39335 FEDL HOME LOAN BK CONS 
07/12/02 09/04/02 
39336 FEDL HOME LOAN BK CONS 
07/12/02 09/11/02 
39337 FEDL HOME LOAN BK CONS 
07/12/02 09/13/02 
39323 FEDL HOME LOAN BK CONS 
07/05/02 09/18/02 
39324 FEDL HOME LOAN BK CONS 
07/05/02 09/18/02 
39030 FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
39031 FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
39330 FEDL HOME LOAN BK CONS 
07/10/02 10/02/02 
39021 FEDL HOME LOAN BK CONS 
11/01/01 10/04/02 
39332 F.H.L.B 
07/10/02 10/09/02 
39338 F.H.L.B 
07/12/02 10/09/02 
39341 FEDL HOME LOAN BK CONS 


SUBTOTAL (Investment Type) 


39322 
39304 
38993 
38994 


A 391023 


07/18/02 01/03/03 


43 


FEDL HOME LN MTG CORP 
07/05/02 08/13/02 
FEDL HOME LN MTG CORP 
05/30/02 08/15/02 
FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
FEDL HOME LN MTG CORP 
10/03/01 08/28/02 
FEDL HOME LN MTG CORP 
11/01/01 08/30/02 


FRANCISCO 


MR. DANIEL Dw Ag ley 415-554-4487 

INVESTMENT INVENTORY WITH MARKET VALUE 

INVESTMENTS OUTSTANDING AS OF 07/31/02 

MAJOR SORT KEY IS ICC# 

CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
DATE BROK SAFE YTM TR BOOK MARKET PRICE 
FARM CREDIT DISC .40% (M) 1.9264 11,000,000.00 10,977, 786.67 
1.9566 10,830,257.78 99.79806100000 
DISC 313385B39 19 100. 2.2200 10,000,000.00 9,996,266.67 
40 000 2.2631 9,809,450.00 99.96266666667 
DISsc 313385D60 19 100 1.7400 5,000,000.00 4,993,700.00 
45 000 1.7476 4,978,250.00 99.87400000000 
DISC 313385E51 19 9902 1.7000 2,340,000.00 2 2336..287.20 
40 000 1.7043 2,334,033.00 99.84133333333 
DISC 313385F43 19 9531 1.7200 2,000,000.00 1,996,173.33 
45 000 1.7250 1,994,171.11 99.80866666667 
DISC 313385F68 19 931 1.7200 8,000,000.00 7,983,946.67 
87 000 1.7252 7,975,920.00 99.79933333333 
DISC 313385634 19 858 1.7200 5,000,000.00 4,988,800.00 
40 000: - 15.7262 4,982,083.33 99.77600000000 
DISC 313385634 19 100 2.7200 50,000,000.00 49,888,000.00 
40 000 1.7262 49,820,833.33 99.77600000000 
DISC 313385659 19 100 1.9400 10,000,000.00 9,976,666.67 
40 000 1.9738 9,828,633.33 99.76666666667 
DISsc 313385H74 19 100 1.9400 11,000,000.00 10,969,200.00 
40 000 1.9749 10,805,568.89 99.72000000000 
DISC 313385H90 19 100 1.7200 29,000,000.00 28,916,093.33 
40 000 1.7269 28,883,613.33 99.71066666667 
DISC 313385331 19 100 2.0400 3,000,000.00 2,991,040.00 
40 000 2.0797 2,942,710.00 99.70133333333 
313385780 19 100 1.7300 28,000,000.00 27,909,840.00 
87 000 1.7376 27,877,554.44 99.67800000000 
313385780 19 9615 1.7200 5,000,000.00 4,983,900.00 
87 000 1.7273 4,978,738.89 99.67800000000 
DISC 313384AC3 19 3 1.7500 20,000,000.00 19,854,472.22 
40 000 1.7645 19,835,694.44 99.27236111111 
FEDERAL HOME LOA 6.77%(M) 1.7805 188,340,000.00 187,784,386.09 
1.7934 187,047,254.09 99.70499400000 
DISC 313397B75 19 10.0 172010 5,000,000.00 4,997,200.00 
87 000 1.7232 4,990,683.33 99.94400000000 
p1Isc 313397B91 19 924 1.7400 14,000,000.00 13,990,853.33 
40 000 1.7465 13,947,896.67 99.93466666667 
DIsc 313397D65 19 805 2.2200 20,000,000.00 19,974,800.00 
40 000 2.2660 19,594,233.33 99.87400000000 
DISC 313397D65 19 9901 2.2200 10,000,000.00 9,987,400.00 
40 000 2.2660 9,797,116.67 99.87400000000 
DISC N 313397D81 19 100 1.9900 5,000,000.00 4,993,233.33 
40 000 2.0238 4,916,530.56 99.86466666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


185,616.67 
SUNGARD 
15,225.00 
SUNGARD 

2, 210.00 
SUNGARD 
cen a a 
SUNGARD 
7,644.44 
SUNGARD 
6,450.00 
SUNGARD 
64,500.00 
SUNGARD 
1445 499599 
SUNGARD 
158,864.44 
SUNGARD 
Z0pa02r22 
SUNGARD 
46,410.00 
SUNGARD 
29,602.22 
SUNGARD 

4, 7 79K78 
SUNGARD 
13; 641.2% 
SUNGARD 


6,450.00 
SUNGARD 
42,630.00 
SUNGARD 
372,466.67 
SUNGARD 
186,233.33 
SUNGARD 
75,454.16 
SUNGARD 


08/02/02 


PAGE: 6 
00:04:03 


UNREALIZED GAIN 
UNREALIZED LOSS 


1,200.00 
225.00 
44.20 
91.11 
382.23 
266.67 
2,666.67 
Wy oleae 
4,766.67 
1,997.78 
1,920.00 
2,683.34 
383.33 


5, L6:6)..67 


66.67 
326.66 
8,100.00 
4,050.00 


1,248.61 












¥ 


42 


ganze $eoe OA PSPe BE COMP: 


— 
so i 
$n 787 
oa’ a. 

“> 7 

CSR 

x 


* 


= 9a \ 2 98 TOLGT\O3 
370 ‘sabre pore Bx <ome - 

on, ~ SESE \or oa 30Ve3 
38028 or Foe he. 2% Goss 


TT1oe\ br sa\seies 


ea\de\us Share Ew 


23=24 Ge BONE Rove Be coe. 


as or Vis. Be eet ae 


aad 


‘S 


Sout Ve et Swe 
os 730s ~ 


th « 


Qa), ss 


socnll own PR Ose 
Stes  Sa\t7\Gt 
ROME vi 2 Canes 
's.05. Se\oe5e2 
Yat. Posey wa cues 
ra\62. 62\38\ 02 
ins . TOYA. Sf cee 
$\02. 09 a5 

Fe . 





Lee a 
isc 
ow 


a3. 


* 
— 


‘gi2iezie. 


ea37 


= 7 
SPupise tr 
bays 

soeget. . Te 

i" =u 
22838 73 

Ww i; 

Ie PREP ; 


3: 

23-2944 5 FA 
_ $4 

5 FS ESTES 32 
is Di $58 i 

PEG 

re tae S243 
Aye 









meee: 


t= 
= 
33 
T° Se hey 
a 
a 
2" S546 
ri] oS 
Sor a 
aa? a 
7° 32aG 
a 
;. aes 
7 resi rf. i 
j a Ve 
bard 
,ont 
IF 
; £9 
7a%T 
as 
MS 
4 
‘ah 
ae 
“me 
Py 
aaa 
4 


4 


‘hua 


te) 


Lt) ah 


=) Gt, OP 


‘faa “Vere 


es 6353" 
89. dg0" 000" 
ee 4 ihreso 


/ 2 


GG 





ay 


athe 





+ jaa “tes ea se2"9a 
782° 240° Ben 88. 
f-aa%ese ere: rT 
eeinna eee on 

€° 239° 412785 

2'9ga*o6e*oo= 
eat de. 


pee 





ar Se eee: —e— =. 


a aceoes, 
Tes oat" 73€* Ga 





aa: 


2ran3’ \363°60 





Ss dee" 8t9 "08 


32" J07 22397543 
<B*gez* S7o" oe” 
ao ‘S7HeSSS2E6, * 


2a‘27e° pae*z2 
aa s3eaq00go9a 
#5) ae3" see ss 


23 Lecteeeiet 4 


-s— 


4” She 





7 aa‘ seSaeis2sir 
Sa" ase ozs Ss: 
23° casaunveaae: es 


St 900I04- 


eo 202° ‘<A 
ABQENDEDG2 


or S 





was. 
PES 


a 


: ase" 223734 
- Se, 
“s° 3 eats Ea 
tomers 





rs 73 

a —_ 

— a 
es ts a 
e44 
- 


ier 











A 


SAN 
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FRANCISCO 


1 See Onno, 4a =e 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/02 
MAJOR SORT KEY IS ICC# 


Cerlata yy /ClOvUeNi Tey OF 
MR DANIEL DA LY 
(RPTMKT) 

INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
39016 FEDL HOME LN MTG CORP DISC N 313397H46 19 100 
10/31/01 09/27/02 40 000 
39017 FEDL HOME LN MTG CORP DISC N 313397H46 19 100 
10/31/01 09/27/02 45 000 
39342 FEDL HOME LN MTG CORP DISC N 313397093 19 806 
07:/22'702' 10/10/02 40 000 
39018 FEDL HOME LN MTG CORP DISC N 313397L66 19 100 
107/3.17'04) 10/23/02 45 000 
39092 FEDL HOME LN MTG CORP DISC N 313397P54 19 100 
12/13/01 11/15/02 87 000 

SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 6.35% (M) 
39333 PUBLIC TIME DEPOSIT 19 9531 
07/01/02 12/30/02 60 000 

SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE .00% (M) 


GRAND TOTAL 


CPN RATE 
YTM TR 
2.0000 
2.0375 
2.0300 
2.0686 
£7100 
1.7165 
2.0500 
2.0925 
397.00 


1.9935 
2027 


2.5586 
2.6776 


PAR/ SHARES 
BOOK 
30,000,000.00 
29,448, 333.33 
25,000,000.00 
24,533,381.94 
8,000,000.00 
7,969,600.00 
10,270,000.00 
10,061,219.46 
49,500,000.00 
48,587,151.25 
176,770,000.00 
173,846,146.54 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2749115000.00 
2724482504. 83 


4 B07 


MARKET VALUE 

MARKET PRICE 
29,920,200.00 
99.73400000000 
24,933,500.00 
99.73400000000 

7,973,866.67 
99 .67333333333 
10;,'230; 220-87 
99 .61266666667 
49,255,140.00 
99 .50533333333 
176,256,414.20 
99.70946100000 


99), 261.78 
99. 2OLITTITI TITS 
997 264.578 
99.26177800000 


2773785093 53 
100.8973830000 


RUN: 


08/02/02 


PAGE: a 
00:04:03 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


456,666.67 
SUNGARD 
386,263.89 
SUNGARD 
3,800.00 
SUNGARD 
160,240.53 
SUNGARD 
625, 721.25 
SUNGARD 


15,200.00 
13,854.17 
466.67 

8,760.88 
42,267.50 

hg 94,341.16 
-738.22 
ee te 
-738.22 

"38, 259,211.92 
-5,699.61 
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DESCRIPTION 


UNITED STATES 
T Bill 
T BILL 
T BILL 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
UNITED 
BILL 
BILL 
Bill 
Bill 
Baa 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
Bill 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 
STATES 


fe a ae i i ie a i a i BB ee Be a ee a 


TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 
TREAS 


BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


Clore Yt / SCP Ose Nery 


MR. 


912795KU4 
912795KU4 
912795KU4 
912795KU4 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KV2 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KWO 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KX8 
912795KY6 
9127 9'5KY6 
912795KY6 
912795KY6 
912795KZ3 
912795KZ3 
912795K2Z3 
912795KZ3 
912795KZ3 
912795KZ3 
912795KZ3 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY 
(TICKER) 

08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/08/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/15/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/22/02 
08/29/02 
08/29/02 
08/29/02 
08/29/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 


PURCHASE 
DATE 
01/31/02 
03/25/02 
05/01/02 
05/08/02 
02/11/02 
02/11/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/12/02 
02/13/02 
05/01/02 
05/08/02 
02/20/02 
04/05/02 
04/05/02 
05/08/02 
05/14/02 
05/14/02 
02/21/02 
02/26/02 
02/28/02 
04/15/02 
05/06/02 
05/06/02 
05/06/02 
05/07/02 
05/30/02 
05/30/02 
05/30/02 
05/30/02 
05/07/02 
05/16/02 
05/31/02 
05/31/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 


448 7 


99:°..09'8 
OO S215 
99) 56:0 
99.594 
aoe ee is 7) 
OO .e V2 
99.120 
99:. 12:0 
99°-12'0 
99%. 4-210 
3:97. 1.210 
9:9) ..12.0 
99)5 210 
99120 
99°.12:0 
99 5132 
OO S27 
99.558 
99). 125 
99.344 
99.344 
99. 526 
99.548 
99.548 
919 0'85 
99.100 
99° 512'0 
995.375 
99 4:81: 
99).4:3:1 
99.481 
99.483 
992601 
99)6:01 
99.601 
99.601 
99.449 
99.498 
OO 5i:3 
99) 5:73 
99:3.055 
992055 
99055 
395055 
99). 055 
99055 
99 055 


AN Er RGAUN Cel SeC. © 

415-554 - 
euNee Vere Nee la OmRay, 
7/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.785 1.801 
000 1.885 1.898 
000 1.720 1.«728 
O00 1572.0 1 S727 
000 1.795 1.811 
000 1.795 1.811 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.790 1.806 
000 1.795 1.791 
000 1.720 1.728 
000 1.730 1.738 
000 1.790 1.806 
000 1.790 1.802 
000 1.790 1.802 
000 1.725 1.733 
000 1.750 1.758 
000 1.750 1.758 
000 22eto0'- 2827 
000 «61.830 613847 
000) .1 730". lvis2'G 
000 1.745 1.756 
000 1.730 1.739 
000 1.730 1.739 
000 1.730 1.739 
000 1.740 1.749 
OOO! —Ex7TO” hs 77 
(O\(0) (0). a lees Galo); wma Ry aly 
OOO} e710 ae 
OOO e70y aes 7A7 
000 T2740" P2750 
OOO! W720 | 2729 
OOO #1 s7TO° Ws717 
OOO S710 a7: 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
O0Or SIS70; 288s 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 


RUN: 


PAR VALUE 
SHARES 


30,000,000.00 
40,000,000.00 
50,000,000.00 
2,500,000.00 
50,000,000.00 
32,000,000.00 
2,000,000.00 
2,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
8,000,000.00 
25,000,000.00 
50,000,000.00 
2,500,000.00 
50,000,000.00 
50,000,000.00 
32,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
25,000,000.00 
4,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
35,000,000.00 
33,000,000.00 
45,000,000.00 
2,000,000.00 
5,000,000.00 
5,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
3,000,000.00 


08/02/02 


PAGE: 1 
00:03:48 


BOOK VALUE 


29,729,275.00 
39,729,816.67 
49,780, 22222 
2,489, 847.22 
49,556,236.11 
31, 77S SOT at 
1,982,398.33 
1,982,398 .33 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
991,199.17 
7,929,593.32 
24,783,055.56 
49,763,500.00 
2,488,947.22 
49,562,444.44 
49,671, 833.33 
31, 789,973.33 
49,762,812.50 
49,773,958.33 
49,773,958.33 
49,542,472.22 
49,550,125.00 
49,560,069.44 
49,687,354.17 
14,922,150.00 
24,870,250.00 
3,979,240.00 
24,870,708.33 
49,800,500.00 
49,800,500.00 
49,800,500.00 
49,800,500.00 
24,862,250.00 
34,824,416.67 
32,858,925.00 
44,807,625.00 
1,981,092.21 
4,952,730.56 
4,952,730.56 
7,924,368.89 
7,924,368.90 
2,974, 630435 
2,971,638.33 
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SUBTOTAL 


oo oo a eo ee oo oe 


36594 

36595 
36596 

365:9'7, 
38856 
38858 

38861 
38864 

38866 

33942 

38616 
38792 

38822 

38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
39201 
39102 
39105 
37378 
37379 
38473 
38474 
38476 
38477 
38708 
38718 
38764 
38797 
38803 
38805 
38806 


DESCRIPTION 


T BILL 


Gon Yi COUN “TY 


MR 


912795K2Z3 
912795KZ3 
912795LE3 
912795LD1 


UNITED STATES TREAS BILL 912795LK5 
UNITED STATES TREAS BILL 912795LT6 


(Investment Type) 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


Ce i ia eae i ia a a a a i a a a a a a a a ee a a le 


(99.7) 
(99.135) 
(99.135) 
(88.20) 
(95.26) 
(99.23) 
(99.16) 
(99.15) 
(99.15) 
(99.13) 
(99.13) 
(99.12) 
(99.10) 
(99.20) 
(99.20) 
(99.28) 
(99.28) 
(99.28) 
(99.22) 
(99.12) 
(95.27) 
(95.27) 
(95.27) 
(95.18) 
(99.11) 
(99.26) 
(100.21) 
(100.22) 
(1.001212) 
(100.14) 
(100.14) 


11 TREASURY BILLS 


9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
9128276Z0 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128277H9 
9128277H9 
9128277H9 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF Ss 


DA) GY, 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

09/05/02 03/07/02 
09/05/02 03/07/02 
09/26/02 03/28/02 
10/03/02 05/16/02 
11/14/02 06/25/02 
01/09/03 07/12/02 

51.53% (C) 

03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08/15/03 09/27/94 
11/15/03 11/28/00 
11/15/03 04/11/01 
11/15/03 05/15/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
12)/31./03. 22/31/01 
12/31/03 12/31/01 
12/31/03 12/31/01 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 


4487 


99.055 
99.055 
98.974 
99\.3 18 


99.505 
99.500 
99.505 
9:9:..'5'5.0 
O92 220) 
99) 249 
99. DAES 
99.414 
99.422 
88.625 
95:. 789 
99). 7151: 
DOA 7, 
99.461 
99.461 
99.398 
99.406 
997.359 
S927, 
99; 594 
99:62. 
99.846 
99.846 
99.846 
919}. 654:2, 
91915 3515 
95.828 
95.828 
955.828 
95). 547, 
99°. 3:2'8 
SSi yy, 
100.625 
100.688 
LOO 3'5'9 
100.445 
100.422 


AN BeRvA N Gor -S.Ce.o0 

415-554 - 
INVENTORY 
7/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 1.870 1.888 
000 1.870 1.888 
000 2.030 2.051 
000 1.755 1.767 
000. 1.710° 2..722 
000 1.695 1.710 
1.764 1.778 
000 5.500 5.615 
000 5.500 5.616 
000 5.500 5.615 
000 5.500 5.604 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.187 
000 3.875 4.182 
000 5.750 7.520 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 3.250 3.330 
000 3.250 3.330 
000) 3.250, 3.330 
000 4.750 4.825 
000 4.750 4.892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 


RUN: 


PAR VALUE 
SHARES 


3,000,000.00 
7,000,000.00 
50,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 


08/02/02 


PAGE: 2 
00:03:48 


BOOK VALUE 


2,971, 638.33 
6, 933,822.79 
49,486,861.11 
29,795,250.00 
49,662,750.00 
49,573,895.83 


199,010.00 
8,606,732.50 
149,257.50 
995,500.00 
9,922,656.25 
9,921,875.00 
9,921,875.00 
14,912,209). 38 
19,884,375.00 
4,431.25 
14,368,359.38 
19,942,187.50 
49,738,281.25 
24,865, 234.38 
19,892,187.50 
14,909,765.63 
14,910,937.50 
14,903,906.25 
19,859,375.00 
14,939,062.50 
24,905,273.44 
14,976,900.00 
14,976,900.00 
14,976,900.00 
14,950,781.25 
14,906,250.00 
14,374,218.75 
14,374,218.75 
14: 3°74, 218. 75 
14, 332),,03%.25 
29,798,437.50 
17,963,437.50 
10,062,500.00 
10,068, 750.00 
25,089,843.75 
25,111, 328.13 
25,105,468.75 
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393.29 
S937: 
3:93:31 
39339 
39091 
39340 


PPP rrr rrr YL 


SUBTOTAL 


A 39028 
By 39076 


SUBTOTAL 


38996 
3:93:03 
39335 
39336 
39337 
39323 
39324 
39030 
39031 
39330 
39021 
39332 
39338 


> pp ry ppp D> > D> Dp 


HAHAHAHAHAHA 
Z 
e) 
| 
ie3} 


(Investment Type) 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


(Investment Type) 


FEDL FARM CRED BK 
FEDL FARM CRED BK 


(Investment Type) 


(100.14) 
(99.17) 
(99.22) 
(99.22) 
(99.22) 
(99.22) 
(101.30) 
(95.24) 
(95.24) 


NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 
NATL MTG 


12 TREASURY NOTES 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


Clr Ye / MGT OuULN 4 -Y, 
DANIEL D 


MR. 


9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128277F3 
9128277F3 


313589B85 
313589C50 
313589C76 
313589D59 
313589F40 
313589F40 
313589H97 
313589H97 
313589387 
313589R39 
313588AQ8 


41 FNMA DISCOUNT 


CONS D 313313B80 
CONS D 313313G51 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 
904 
100 
859 
100 
100 
100 
858 
9907 
100 
9906 


NOTES 


100 
100 


42 FARM CREDIT DISCOUNT 


FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
als hae Bi) =) 

F.H.L.B 


DVUUTDVODVG0CND 


313385B39 
313385D60 
313385E51 
313385F43 
313385F68 
313385G34 
313385G34 
313385G59 
313385H74 
313385H90 
3133857331 
313385380 
313385780 


100 
100 
9902 
9532 
93% 
858 
100 
100 
100 
100 
100 
100 
9615 


ORs Ss 
ALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
11/15/06 05/15/02 
11/15/06 05/15/02 
29.29% (C) 
08/14/02 05/28/02 
08/19/02 05/30/02 
08/21/02 05/30/02 
08/27/02 05/30/02 
09/11/02 06/25/02 
09/11/02 07/10/02 
10/02/02 06/25/02 
10/02/02 07/10/02 
10/09/02 07/18/02 
11/29/02 12/13/01 
01/15/03 07/18/02 
5.54% (C) 
08/14/02 11/06/01 
09/20/02 12/04/01 
NO .40% (C) 
08/09/02 10/04/01 
08/28/02 05/30/02 
09/04/02 07/12/02 
09/11/02 07/12/02 
09/13/02 07/12/02 
09/18/02 07/05/02 
09/18/02 07/05/02 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/02/02 07/10/02 
10/04/02 11/01/01 
10/09/02 07/10/02 
10/09/02 07/12/02 


4487 


100.430 
O97. 53 
94.672 
94.656 
94.672 
94.672 

LODE 922 
95.0734 
95: 734 


99625 
9:9: +6109 
993599 
99: .'5'7'0 
99°.1625 
99°..6:99 
99.524 
99'25:9'6 
99.602 


98.095 
99) 35165 
99°. 745 
99) 109 
99699 
99.642 
99.642 
98.286 
8232 
99599 
98.090 
99735163 
99.575 


AN BR A N-C i -S Co 

415-554 - 
INVENTORY 
7/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 4.750 4.582 
000 5.250 5.882 
000 5.250 6.788 
000 5.250 6.793 
000 5.250 6.788 
000 5.250 6.788 
000 5.250 4.564 
000 3.500 4.559 
000 3.500 4.559 
4.419 4.788 
O00 Y2730° 412737 
000 1.740 -1.747 
O00) W740 1: 747 
000 1.740 1.748 
000°. “E2730 ~~ 4737 
000 - 22.720 13.725 
000 1.730 1.738 
000 1.730 1.737 
O00: 1:95.) 1.27382 
000 2.000 2.040 
000 1.750 1.766 
1.775 1.788 
000 1.910 1.939 
000 1.930 1.960 
1.926 1.957 
000 2.220 2.263 
000: 21:740 1.748 
O00" Yaa7007 1. 7104 
000, (129720 725 
000 1.720 1.725 
000 1.720 1.726 
OOO S720 7.2'6 
000 1.940 1.974 
000 1.940 1.975 
OO 0seSa72 Ome 727 
000 2.040 2.080 
00012780) ako 738 
000) 2720) 1-672'7 


RUN: 


PAR VALUE 
SHARES 


25,000,000.00 
20,000,000.00 
10,000, 000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


33,000,000.00 
5,000,000.00 
20,000,000.00 
12,000,000.00 
12,000,000.00 
23,000,000.00 
7,900,000.00 
5,000,000.00 
3,000,000.00 
25,000,000.00 
6,000,000.00 


2,000,000.00 
9,000,000.00 


10,000,000.00 
5,000,000.00 
2,340,000.00 
2,000,000.00 
8,000,000.00 
5,000,000.00 
50,000,000.00 
10,000,000.00 
11,000,000.00 
29,000,000.00 
3,000,000.00 
28,000,000.00 
5,000,000.00 


08/02/02 


PAGE: 3 
00:03:48 


BOOK VALUE 


25,107,421.88 
19,506, 250.00 
9,467,187.50 
9,465,625.00 
9,467,187.50 
18,934,375.00 
50,960,937.50 
47,867,187.50 
23,933,593.75 


32,876,305 0:0 
4,980,425.00 
197929 166367 
LD. GAB -3'810!.:010 
PTF 9551,70210; 4010 
22,,,93'0),,77-0 -00 
7, 862 745.575 
A979, BAUS S677 
2,988,068.75 
24-7 5:2 7500/00 
5,947,208.33 


{9707-18208 
8,860,075.00 


9,809,450.00 
4,978,250.00 
2,334,033.00 
1994), 174,00 
7,975,920.00 
4,982,083.33 
49,820,833.33 
9,828,633.33 
10,805,568.89 
28,883,613.33 
2,942,710.00 
27,877,554.44 
4,978,738.89 
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A 39341 


SUBTOTAL 


39322 
39304 
38993 
38994 
39023 
39016 
3:902:7 
39342 
39018 
39092 


ee a a a 


SUBTOTAL 


A 39333 


SUBTOTAL 


Gate Lyi / aC On Ue Nery OF SAN ECR ACN Ger Ss) G-.0 
MR DANIEL D A Ly 415-554-4487 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 7/31/02 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE 
FEDL HOME LOAN BK CONS D 313384AC3 3 01/03/03 07/18/02 000 1.750 1.764 99.178 
(Investment Type) 43 FEDERAL HOME LOAN DISC 6.87% (C) 1.780 1.793 99.314 
FEDL HOME LN MTG CORP DI 313397B75 100 08/13/02 07/05/02 000 1.720 1.723 99.814 
FEDL HOME LN MTG CORP DI 313397B91 924 08/15/02 05/30/02 000 1.740 1.746 99.628 
FEDL HOME LN MTG CORP DI 313397D65 805 08/28/02 10/03/01 000 2.220 2.266 97.971 
FEDL HOME LN MTG CORP DI 313397D65 9901 08/28/02 10/03/01 000 2.220 2.266 97.971 
FEDL HOME LN MTG CORP DI 313397D81 100 08/30/02 11/01/01 000 1.990 2.024 98.331 
FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.000 2.037 98.161 
FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.030 2.069 98.134 
FEDL HOME LN MTG CORP DI 313397093 806 10/10/02 07/22/02 000 1.710 1.717 99.620 
FEDL HOME LN MTG CORP DI 313397L66 100 10/23/02 10/31/01 000 2.050 2.093 97.967 
FEDL HOME LN MTG CORP DI 313397P54 100 11/15/02 12/13/01 000 1.970 2.007 98.156 
(Investment Type) 44 FMC DISCOUNT NOTES 6.38% (C) 1.993 2.028 98.346 
PUBLIC TIME DEPOSIT 9531 12/30/02 07/01/02 000 2.200 2.200 100.000 
(Investment Type) 1010 PUBLIC TIME DEPOSIT .00% (C) 2.200 2.200 100.000 
ASSETS FIXED 2.559 2.678 99.104 


08/02/02 
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BOOK VALUE 


RUN: 
PAR VALUE 
SHARES 

20,000,000.00 
188,340,000.00 

5,000,000.00 
14,000,000.00 
20,000,000.00 


10,000,000.00 

5,000,000.00 
30,000,000.00 
25,000,000.00 

8,000,000.00 
10,270,000.00 
49,500,000.00 


4,990,683.33 
13,947,896.67 
19,594,233.33 

9,797,116.67 

4,916,530.56 
29,448,333.33 
24,533,381.94 

7,969,600.00 
10,061,219.46 
48,587,151.25 
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Cat ip Yau /seCuOp Un NiTy ¥ OF SAN FRANCISCO 


MR. DANIEL Dea liey 415-554-4487 PAGE: al 
(SIRPT) INVESTMENT TN Ve E No? OUR. Y RUN: 08/02/02 00:03:48 
INVESTMENTS OUTSTANDING AS OF 7/31/02 
MAJOR SORT KEY IS BANK 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39333 PUBLIC TIME DEPOSIT 9531 12/30/02 07/01/02 000 2.200 2.200 100.000 100,000.00 100,000.00 


19 BANK OF NEW YORK 100.00% (C) 2.200  +2'°2'00 2:0:0'..000 100,000.00 100,000.00 


REPORT TOTALS eee 
ASSETS FIXED 2.200 2.200 100.000 100,000.00 100,000.00 


SUBTOTAL (Bank Code) 
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* ACTIVE TRANSACTIONS * 


38911 


38978 


38979 


38995 


39074 


39108 


39145 


39146 


39147 


39148 


39216 


39217 


39218 


39230 


39255 


39269 


39293 


39294 


39302 


39314 


DESCRIPTION/ POOL# 

MEMO 

BK AMER C.D. 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
UNITED STATES TREAS BI 
T BILL 

T BILL 

2 Bibh 


FEDL HOME LOAN BK CONS 


T BILL 


T BILL 


T BEL 


Te BEL 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


cITY/counNntTyY 


MR. 
BANK BROK 
CASH DATE 

9 40 

9 40 

19 40 

19 40 

19 87 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 87 

19 40 

LS 40 

19 40 

att) 40 

ake) 87 

19 87 

£9 40 

9 40 

40 

19 87 


DAN 


MATURITY 
/ENTRY 


07/01/02 
08/01/02 
07/15/02 
08/01/02 
07/15/02 
08/01/02 
07/25/02 
07/19/02 
07/16/02 
08/01/02 
07/05/02 
08/01/02 
07/11/02 
08/01/02 
07/11/02 
08/01/02 
07/11/02 
08/01/02 
07/11/02 
08/01/02 
07/25/02 
08/01/02 
07/25/02 
07/09/02 
07/25/02 
07/16/02 
07/03/02 
08/01/02 
07/05/02 
08/01/02 
07/25/02 
07/16/02 
07/11/02 
07/08/02 
07/11/02 
07/08/02 
07/24/02 
07/19/02 
07/02/02 
07/05/02 


08/01/02 
07/02/02 


IE L 


FRANCIS 
1 Dar ie Deo ie ee 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-10,000,000.00 
-10,400,000.00 
-9,600,000.00 
-40,000,000.00 
-35,000,000.00 
-5,000,000.00 
-3,000,000.00 
-2,000,000.00 
-2,000,000.00 
-2,000,000.00 
-8,000,000.00 
-15,000,000.00 
-10,000,000.00 
-20,000,000.00 
-33,000,000.00 
-10,000,000.00 
-50,000,000.00 
-50,000,000.00 
-5,000,000.00 
40,000,000.00 
-40,000,000.00 


50,000,000.00 


OF SAN 
DALY 4 
DETAIL TRANSACTION REPORT - 

07/01/02 TO 07/31/02 

SETTLEMENT DATE BASIS 

16 FUNDS 
TRADE/ TXN COUPON 
SETTLE TYP YIELD 

07/01/02 MAT 3.800 
07/01/02 3.800 
07/15/02 MAT 2 3110 
07/15/02 2.353 
07/15/02 MAT 2). 3:10 
07/15/02 2.353 
07/17/02 SALE 2.200 
07/17/02 2.240 
07/16/02 MAT 1.850 
07/16/02 1.872 
07/05/02 MAT 1.750 
07/05/02 1.765 
07/11/02 MAT 1.740 
07/11/02 1.753 
07/11/02 MAT 1.740 
07/11/02 1.753 
07/11/02 MAT 1.740 
07/11/02 1.753 
07/11/02 MAT 1.740 
0:7)/E/02 1.753 
07/25/02 MAT 1.785 
07/25/02 1.795 
07/09/02 SALE 1.785 
07/09/02 1.795 
07/16/02 SALE 1.785 
07/16/02 1.795 
07/03/02 MAT 1.810 
07/03/02 1.818 
07/05/02 MAT 1. 72:0 
07/05/02 de F225 
07/16/02 SALE 1.720 
07/16/02 V2 
07/08/02 SALE 1.670 
07/08/02 1.673 
07/08/02 SALE 1.660 
07/08/02 1.663 
07/22/02 SALE 1.720 
07/22/02 1.725 
07/01/02 PURC 1.820 
07/01/02 1.820 
07/02/02 MAT 1.820 
07/02/02 1.820 
07/01/02 PURC 1.820 
07/01/02 1.820 


07/05/02 


C20 


448 7 


BOOK VALUE 
PREM / (DISC) 


-10,000,000.00 
=10,:209,,142..67 
-9,423,824.00 


-39,278,888.89 
721,111.11 
=34,595, 312.50 


=4,956.,736.11 
='2:,/9'7'83,:2 5:0: 0:0 
=1,,985,,500.00 
=, '9'8'5:,'5:010:.:0:0 
=1,,98'5;,,.50.0..:00 
$75,955, L716:167 


= 143,955, ,956:.,.2:5 
84,043.75 
=9),:943),/9:70.83 
516),0.2:9):457 

= 19, 953; 522..22 


=-32,, 895,940.00 


-9,962,255.56 
37,744.44 
-49,902,583.33 
97,416.67 
-49,903,166.67 
96,833.33 
-4,986,861.11 
13,138.89 
39,997,977.78 
ED Oeenwe 
-39,997,977.78 


49,997,472.22 
-2,527.78 


AMORT/ (ACCRET) 


=384,,222).22 
-190,857.33 
-176,176.00 
-701,555.55 
-404,687.50 
-43,263.89 
-21,750.00 
-14,500.00 
-14,500.00 
-14,500.00 
-44,823.33 
-72,143.75 
-51,566.67 
-86,477.78 
-104,060.00 
-33,444.44 
-90,458.34 
-89,916.66 


=12;,661..12 


= 2, 022022 


PAGE: 1 
RUN: 08/02/02 00:03:39 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 
10,1384 ,2292'99 
10,400,000.00 

9,600,000.00 
-4,355.56 
39,984,800.00 
35,000,000.00 
5,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
2,000,000.00 
8,000,000.00 
-766.67 
14,988,866.67 
-225.00 
9,995,762.50 
20,000,000.00 
33,000,000.00 
-62.50 
9,995,762.50 
-125.00 
49,993,166.67 
-83.34 
49,993,166.67 
=2. 78 
4,999,525.00 

-39,997,977.78 
40,000,000.00 


=4'9), 997, A222 
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* ACTIVE TRANSACTIONS * 


39325 


39316 


39317 


39318 


393219 


39320 


39321 


393/22 


3:93:23 


39324 


39325 


39326 


39327 


3:93)2:9 


DESCRIPTION/ POOL# 

MEMO 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDL HOME LOAN BK CONS 


FEDL HOME 


FEDL HOME 


FEDL HOME 


FEDL HOME 


T NOTE 


T NOTE 


LOAN BK CONS 


LN MTG CORP 


LOAN BK CONS 


LOAN BK CONS 


(98.10) 


(98.10) 


T NOTE (95.24) 


FEDERAL NATL MTG ASSN 


Cale Tee /£ COs Ua Ni ul ay 


MR. 
BANK BROK 
CASH DATE 

19 87 

19 87 

87 

19 40 

40 
19 40 
40 
a9 40 
40 
19 87 
87 
19 87 
40 

£9 87 

19 40 

19 40 

19 87 

87 

19 87 

87 
ale) 87 
19 40 


FRANCIS 


OLE SAN 
DANIEL DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/02 TO 07/31/02 
SETTLEMENT DATE BASIS 
16 FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE 
07/02/02 07/02/02 MAT 1.820 -50,000,000.00 
08/01/02 07/02/02 1.820 
07/02/02 07/01/02 PURC 1.820 50,000,000.00 
07/05/02 07/01/02 1.820 
07/02/02 MAT 1.820 -50,000,000.00 
08/01/02 07/02/02 1.820 
07/03/02 07/02/02 PURC 1.730 20,000,000.00 
07/05/02 07/02/02 1.730 
07/03/02 MAT 1.730 -20,000,000.00 
08/01/02 07/03/02 1.730 
07/03/02 07/02/02 PURC 1.730 10,000,000.00 
07/05/02 07/02/02 1.730 
07/03/02 MAT 1.730 -10,000,000.00 
08/01/02 07/03/02 A730) 
07/03/02 07/02/02 PURC 1.730 50,000,000.00 
07/05/02 07/02/02 17330 
07/03/02 MAT 1.730 -50,000,000.00 
08/01/02 07/03/02 1.730 
07/12/02 07/03/02 PURC 1.715 50,000,000.00 
07/05/02 07/03/02 1.716 
07/12/02 MAT 1.715 -50,000,000.00 
08/01/02 07/12/02 1.716 
07/12/02 07/03/02 PURC 1.715 14,000,000.00 
07/05/02 07/03/02 176 
07/11/02 SALE 1.715 -14,000,000.00 
O7/ 21/02" 077/11/'02 T7156 
08/13/02 07/05/02 PURC 1.720 5,000,000.00 
07/05/02 07/05/02 W723 
09/18/02 07/05/02 PURC 1.720 5,000,000.00 
07/05/02 07/05/02 1.726 
09/18/02 07/05/02 PURC 1.720 50,000,000.00 
07/05/02 07/05/02 1.726 
11/15/06 07/08/02 PURC 3.500 50,000,000.00 
07/08/02 07/08/02 3.940 
07/10/02 SALE 3.500 -50,000,000.00 
07/10/02 07/10/02 3.940 
11/15/06 07/08/02 PURC 3.500 50,000,000.00 
07/08/02 07/08/02 3.940 
07/08/02 SALE 3.500 -50,000,000.00 
07/08/02 07/08/02 3.940 
11/15/06 07/10/02 SALE 3.500 -25,000,000.00 
07/10/02 07/10/02 4.559 
09/11/02 07/10/02 PURC 1.720 23,000,000.00 
07/10/02 07/10/02 17215 


C20 
4487 


BOOK VALUE 
PREM / (DISC) 


~497° 997 IZ C22 


49,997,472.22 
22,527.78 
-49,997,472.22 


19%, 9:9:9',-03:8'..8'9 
=961 3.44 
=19',.99:9,,03:8..89 


9). 99'9), 519, 4:4 
-480.56 
+9), 99 OF oA on a4: 


497 997) SI. 22 
-2,402.78 
=4:9, 9977597 <2 


49,978,562.50 
=21,.43:7'..50 
-49,.978., 562 :50 


13,993,997.50 
-6,002.50 
-13,993,997.50 
6,002.50 
4,990,683.33 
-9,316.67 
4,982,083.33 
-17,916.67 
49,820, 833.33 
-179,166.67 
49,401,324.73 
-598,675.27 
=49;401,324.73 
598,675.27 
49,401,324.73 
-598,675.27 
=49,402), 324-73 
598,675.27 
-23,933,593.75 
1,066,406.25 
22,930,770.00 
-69,230.00 


PAGE: 2 
RUN: 08/02/02 00:03:39 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


= 2, 020.18 


= 2p O20 so 


=9/64' 


-480.56 


324022178 


=241 437-50 


OS 0 DO 


= 9), OO R87, 


=13)35 152707, 


SETTLEMENT 
50,000,000.00 
=49,997 , 472 122 
50,000,000.00 
-19,999,038.89 
20,000,000.00 
-9,999,519.44 
10,000,000.00 
-49,997 , 597.22 
50,000,000.00 
-49,978,562.50 
50,000,000.00 
-13,993,997.50 
221.318 
13,999,354.44 
-4,990,683.33 
-4,982,083.33 
-49,820, 833.33 
-49,401,324.73 
-85,937.50 
49,496,773.10 
-49,401,324.73 
=197 593542318 
49,579,059.11 


-681,640.63 
24,748,386.55 


= 225, 930,070) 010 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39331 


3'9332 


39334 


39335 


39336 


39337 


39338 


39339 


39340 


39341 


39342 


39343 


39344 


DESCRIPTION/ POOL# 
MEMO 


FEDL HOME LOAN BK CONS 
FEDERAL NATL MTG ASSN 
FH. L.B 

UNITED STATES TREAS BI 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
F.H.L.B 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDL HOME LOAN BK CONS 
FEDL HOME LN MTG CORP 
T NOTE 


(100.18) 


T NOTE (100.18) 


Ca TY 7/7 3C 0 UAN TY 


MR. 
BANK BROK 
CASH DATE 

19 40 

79 40 

19 87 

a) 40 

19 40 

19 45 

19 87 

19 87 

19 87 

19 87 

19 40 

£9 40 

19 40 

40 

19 87 

40 


DANTIEL 


MATURITY 
/ ENTRY 


10/02/02 
07/10/02 
10/02/02 
07/10/02 
10/09/02 
07/10/02 
01/09/03 
07/12/02 
09/04/02 
07/12/02 
09/11/02 
07/12/02 
09/13/02 
07/12/02 
10/09/02 
07/12/02 
10/09/02 
07/19/02 
01/15/03 
07/19/02 
01/03/03 
07/19/02 
10/10/02 
07/19/02 
11/15/06 
07/26/02 


07/26/02 
11/15/06 
07/26/02 


448 7 


BOOK VALUE 
PREM / (DISC) 


28,883,613.33 
-116,386.67 
4,979,816.67 
-20,183.33 
27,877,554.44 
-122,445.56 
49,573,895.83 
-426,104.17 
2, 334..033;,00 
-5,967.00 
(S94) 17 8 hl 
-5,828.89 
7,975,920.00 
-24,080.00 
4,978,738.89 
21,4260 11 
2,988,068.75 
-11,931.25 
5,947,208.33 
-52,791.67 
19,835,694.44 
-164,305.56 
7,969,600.00 
-30,400.00 
10,124,728.26 
124,728.26 
-10,124, 728.26 
-124,728.26 
10,125,509.51 
125,509.51 
-10,125,509.51 


OF AN EGR AUN iCal <S 3Cho 
Dea iy 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/02 ‘TO 07/31/02 
SETTLEMENT DATE BASIS 
16 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
07/10/02 PURC 1.720 29,000,000.00 
07/10/02 1.727 
07/10/02 PURC 1.730 5,000,000.00 
07/10/02 L737 
07/10/02 PURC 1.730 28,000,000.00 
07/10/02 1.738 
07/12/02 PURC 1.695 50,000,000.00 
07/12/02 1.710 
07/12/02 PURC 1.700 2,340,000.00 
07/12/02 1.704 
07/12/02 PURC 1.720 2,000,000.00 
07/12/02 1725 
07/12/02 PURC 1.720 8,000,000.00 
07/12/02 eI25 
07/12/02 PURC 1.720 5,000,000.00 
07/12/02 1.727 
07/18/02 PURC 1.725 3,000,000.00 
07/18/02 1 732 
07/18/02 PURC 1.750 6,000,000.00 
07/18/02 1.766 
07/18/02 PURC 1.750 20,000,000.00 
07/18/02 1.764 
07/22/02 PURC 1.710 8,000,000.00 
07/22/02 abe yale) 
07/26/02 PURC 3.500 10,000,000.00 
07/26/02 3.358 
07/29/02 SALE 3.500 -10,000,000.00 
07/29/02 3.358 
07/26/02 PURC 3.500 10,000,000.00 
07/26/02 3.356 
07/29/02 SALE 3.500 -10,000,000.00 
07/29/02 3.356 


07/26/02 


-12'5, 509.51 


PAGE: 3 
RUN: 08/02/02 00:03:39 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=2,853:..26 


=2), 8934.26 


SETTLEMENT 
-28,883,613.33 
-4,979,816.67 
-27,877,554.44 
-49,573,895.83 
-2,334,033.00 
=1, 994,172.00 
-7,975,920.00 
-4,978,738.89 
-2,988,068.75 
-5,947,208.33 
-19,835,694.44 
-7,969,600.00 
-10,124,728.26 
-17,187.50 
10,144,769.02 
-10,125,509.51 


=16.,24:0:'6:52'5 
10,144,769.02 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 2.135 
( 28) 
SALE 22733 
( 13) 
MAT 1.858 


PAR VALUE 


653,340,000.00 
-339000000.00 


-410000000.00 


CITY /couNTyY OF SAN ERA NC 2 Seo 
MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/02 TO 07/31/02 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


651,077,209.78 
-335874161.12 


-408852044.44 


=2),262,790.22 


3',125,838.88 


-1,205,451.64 


24 532,177 78 


PAGE: 4 
RUN: 08/02/02 00:03:39 
(GAIN) / 
LOSS SETTLEMENT 


=651,,077,.209 78 
-984,548.49 338,064,161.25 


409,236,266.66 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/ POOL# 
MEMO 


PUBLIC TIME DEPOSIT 


PUBLIC TIME DEPOSIT 


Corry /-C OU N TY 


M 


BANK BROK 


R 


CASH DATE 


£9 


19 


60 


60 


OF SAN 
DANIEL Dea tie, 41 
DETAIL TRANSACTION REPORT - 

07/01/02 TO 07/31/0 

SETTLEMENT DATE BASIS 

FUNDS: 009901, 00953 
MATURITY TRADE/ TXN COUPON 
/ ENTRY SETTLE TYP YIELD 
08/21/02 07/01/02 SALE 3.390 
07/10/02 07/01/02 3.390 
12/30/02 07/01/02 PURC 2.200 
07/10/02 07/01/02 2.200 


FRANCISCO 


5 = 5:5 4° = 
FIXED INCOME 
2 


al 


PAR VALUE 
ORIGINAL FACE 


-100,000.00 


100,000.00 


4487 
PAGE: 5 
RUN: 08/02/02 00:03:41 
BOOK VALUE (INTEREST) (GAIN) /LOSS 


PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
-100,000.00 =9.,42 
100,009.42 
100,000.00 
-100,000.00 
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* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 2.200 
( 1) 

SALE 32390 


PAR VALUE 


100,000.00 


-100,000.00 


Cor TY /-6 O70 Not Y OF SAN 


MR 


ORIGINAL FACE 


ERAN COL SCO 


DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/02 TO 07/31/02 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


VALUE 


100,000.00 


-100,000.00 -9.42 


PAGE: 6 
RUN: 08/02/02 00:03:41 
(GAIN) / 
LOSS SETTLEMENT 
-100,000.00 
100,009.42 











CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 





Vie 
SUSAN LEAL 
ql TREASURER 
Wi DANIEL P. DALY 
a CHIEF INVESTMENT OFFICER 
| September 5, 2002 
Q2 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 
5 


Zi 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past two months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 18,980,600 Earned Interest Yield 
Total Net Earnings $ 14,540,611 Pooled Funds 3.286% 
Average Age of Portfolio 187 Days All Funds 3.106% 


Total cost of the securities on hand on August 31, 2002 was $2,724,202,176 with a market value of 
$2,766,729,846 plus fixed assets accrued earnings of $6,821,764. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of August 31, 2002. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of August 2002, earned interest yield and end of 
period portfolio balance and yield. 
2. Recap of amounts invested in each type of investment. 
3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on August 31, 2002. 
4. , General journal detailing purchases, sales, and interest activities during the month of 
“ August 2002. 





Treasurer 





Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 
Cor TY 7. .C.O) UsNo tl Y¥ OF SAN Fi RxA N.C. 1'S..C20 
MR DANIEL DALY 415-554-4487 
P2O-RT FO ly O2eS Lek Tar s2t 1 Crs PAGE: al 
8/01/02 THROUGH 8/31/02 RUN: 09/03/02 08:49:10 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD:  15,258,412.62 .00 00. N/A «15, 258,412.62 
TOTAL NET EARNINGS THIS PERIOD: 7,211,970.99 .00 189.45 N/A 7, 212) 160/44 
AVERAGE DAILY PORTFOLIO BALANCE: > 2,726,597,571.52 .00 100,000.00 N/A 2,726,697,571.52 
EARNED INCOME YIELD THIS PERIOD: 3.114 .000 2231 N/A 3.114 
END OF PERIOD PORTFOLIO BALANCE: 2,724,102,175.79 .00 100,000.00 N/A 2,724,202,175.79 
CURRENT AMORTIZED BOOK VALUE: 2,728,392,536.54 .00 100,000.00 N/A 2,728,492,536.54 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 2.604 .000 223i N/A 2.604 
WEIGHTED AVERAGE DAYS TO MATURITY: 187.00 .00 121.00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 187.00 .00 121.00 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 3 ES 
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MR: DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


SUMMARY DESCRIPTION 


(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 


(Investment 


Type) 


alga 


12 


41 


42 


43 


44 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FARM CREDIT DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


1010 PUBLIC TIME DEPOSIT 


DA DL ¥ 


FRAN CIS € 0 


401) 53> 
INVENTORY 


MAJOR SORT KEY IS ICC# 


.00% (C) 


REPORT TOTALS 


ASSETS 


bab ea 
8/31/02 

CUPN TRDNG 
RATE YIELD 
1664 = 416771. 
4.448 4.795 
15763" 15776 
1.930) 1.4960 
Lav5d) L762 
L979) 2:.025 
25.2005) 22:2100 
2.480 2.586 


448 7 


99.404 


98: 232 


100.000 


RUN: 


PAR VALUE 
SHARES 


1,512,000,000.00 
783,005,000.00 


126,900,000.00 


9,000,000.00 


189,340,000.00 


1:22 7-170 ,00:0:5.00 


100,000.00 


09/04/02 


PAGE: a 
00:04:10 


BOOK VALUE 


1,506,459,270.25 
TI3 9707, 740047 


126,000,162.00 


8,860,075.00 


188,212) ,23'4-..09 


12059977685. 098 


100,000.00 
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Gol Day //) CO UiN Ty OF SAN FoR AN Cor ss: C0 


MR. DANIEL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: al 
(RPTMKT) RUN: 09/04/02 00:04:27 
INVESTMENTS OUTSTANDING AS OF 08/31/02 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

39179 T BILL 912795KZ3 19 804 1.8700 2,000,000.00 1,999,500.00 18,492.23 
03/07/02 09/05/02 87 000 1.8878 1,981,092.21 99.97500000000 SUNGARD -84.44 

39180 T BILL 912795KZ3 19 877 1.8700 5,000,000.00 4,998,750.00 46,230.55 
03/07/02 09/05/02 87 000 1.8878 4,952,730.56 99.97500000000 SUNGARD = 21s 2 

39181 T BILL 912795KZ3 19 906 1.8700 5,000,000.00 4,998,750.00 46,230.55 
03/07/02 09/05/02 87 000 1.8878 4,952,730.56 99.97500000000 SUNGARD =a Lalas algae 

39182 T BILL 912795KZ3 19 925 1.8700 8,000,000.00 7,998,000.00 73,968.89 
03/07/02 09/05/02 87 000 1.8878 7,924,368.89 99.97500000000 SUNGARD -337.78 

39183 T BILL 912795KZ3 19 tr 21,8700 8,000,000.00 7,998,000.00 73,968.88 
03/07/02 09/05/02 87 000 1.8878 7,924,368.90 99.97500000000 SUNGARD -337.78 

39184 T BILL 912795KZ3 19 912 1.8700 3,000,000.00 2,999,250.00 27,738.34 
03/07/02 09/05/02 87 000 1.8878 2,971,638.33 99.97500000000 SUNGARD -126.67 

39185 T BILL 912795KZ3 19 908 1.8700 3,000,000.00 2,999,250.00 27,738.34 
03/07/02 09/05/02 87 000 1.8878 2,971,638.33 99.97500000000 SUNGARD -126.67 

39186 T BILL 912795KZ3 19 901 1.8700 3,000,000.00 2,999,250.00 27,738.34 
03/07/02 09/05/02 87 000 1.8878 2,971,638.33 99.97500000000 SUNGARD -126.67 

39187 T BILL 912795KZ3 19 858 1.8700 7,000,000.00 6,998,250.00 64,722.78 
03/07/02 09/05/02 87 000 1.8878 6,933,822.78 99.97500000000 SUNGARD -295.56 

39345 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD =3,, 360 at 

39346 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD =3,, 3'6u sd 

39347 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD =3¢ 7 S'od) aa 

39348 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD =3;, 360.10 

39349 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD -3,361.11 

39350 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD -3,361.11 

39351 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD Se chu skal 

39352 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD = 3) /3'6ih lal 

39353 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD =3) /3'ouleceleal 

39354 T BILL 912795LA7 19 100 1.6550 50,000,000.00 49,971,354.17 71,256.95 
08/01/02 09/12/02 40 000 1.6582 49,903,458.33 99.94270833333 SUNGARD = 35, 36a oad 
39210 T BILL 912795LC3 19 100 2.0300 50,000,000.00 49,939,903.85 442,652.78 10,389.96 

03/28/02 09/26/02 87 000 2.0510 49,486,861.11 99.87980769231 SUNGARD 
39283 T BILL 912795LD1 19 100 1.7550 30,000,000.00 29,954,545.45 157,950.00 1,345.45 

05/16/02 10/03/02 40 000 1.7671 29,795,250.00 99.84848484848 SUNGARD 

39355 T BILL 912795LD1 19 858 1.6500 25,000,000.00 247962), 2.25: 35,520.83 
08/01/02 10/03/02 40 000 1.6548 24,927,812.50 99.84848484848 SUNGARD Esl Dy sole 

39356 T BILL 912795LD1 19 859 1.6500 50,000,000.00 49,924,242.42 71,041.67 
08/01/02 10/03/02 40 000 1.6548 49,855,625.00 99.84848484848 SUNGARD -2,424.25 

39357 T BILL 912795LD1 19 9531 1.6500 50,000,000.00 49,924,242.42 71,041.67 
08/01/02 10/03/02 40 000 1.6548 49,855,625.00 99.84848484848 SUNGARD -2,424.25 
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(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
39358 T BILL 
08/01/02 10/03/02 
39359 T BILL 
08/01/02 10/03/02 
39360 T BILL 
08/01/02 10/03/02 
39361 T BILL 
08/01/02 10/03/02 
39362 T BILL 
08/01/02 10/03/02 
39363 T BILL 
08/01/02 10/03/02 
39364 T BILL 
08/01/02 10/03/02 
39365 T BILL 
08/01/02 10/03/02 
39366 T BILL 
08/01/02 10/03/02 
39367 T BILL 
08/01/02 10/03/02 
39368 T BILL 
08/01/02 10/03/02 
39389 T BILL 
08/29/02 10/03/02 
39390 T BILL 
08/29/02 10/03/02 
39391 T BILL 
08/29/02 10/03/02 
39375 T BILL 
08/05/02 10/10/02 
39385 T BILL 
08/08/02 11/07/02 
39386 T BILL 
08/21/02 11/07/02 
39312 UNITED STATES TREAS 
06/25/02 11/14/02 
39334 UNITED STATES TREAS 
07/12/02 01/09/03 
39381 T BILL 
08/07/02 01/30/03 
39382 T BILL 
08/07/02 01/30/03 
39383 T BILL 
08/08/02 02/06/03 
39384 T BILL 
08/08/02 02/06/03 
SUBTOTAL (Investment Type) 


M 


BILLS 


BILLS 


11 TREASURY BILLS 


Cara Yi CrOru Ney 
DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


R 


OF 
DALY 


INVESTMENTS OUTSTANDING AS OF 08/31/02 


CUSIP BANK FUND 
BROK SAFE 
912795LD1 a bie, 100 
40 000 
912795LD1 a9 100 
40 000 
912795LD1 19 100 
40 000 
912795LD1 19 100 
40 000 
9127 95LD1 19 100 
40 000 
912795LD1 19 100 
40 000 
912795ED1. 19 100 
40 000 
9142'795LD1: 19 93:1 
40 000 
912795LD1 L9 803 
40 000 
912795LD1 £9 901 
40 000 
912795LD1 19 900 
40 000 
9:12:79 5 ED 1. 19 100 
87 000 
912:795LD1 19 100 
87 000 
912795LD1 19 100 
87 000 
912795LE9 19 3 
40 000 
912795LJd8 19 805 
87 000 
912795LJ8 ake) 100 
87 000 
912795LK5 TS 100 
87 000 
912795L06 Lg 100 
40 000 
912795LW9 19 100 
87 000 
912795LW9 9 100 
87 000 
912795LX7 19 904 
87 000 
912795LX7 19 100 
87 000 

54.55% (M) 


MAJOR SORT KEY IS ICC# 


SAN ERAN CLS € 0 

41 5=- 5 5 4.-= 44 8 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6400 
1.6426 
1.6400 
1.6426 
1.6400 
1.6426 
1.6150 
1.6198 
1.5650 
1.5712 
1.5800 
1.5854 
1.7100 
dL: 725116 
1.6950 
1.7096 
1.5800 
1.5923 
1.5800 
1.5923 
1.5050 
1.5165 
1.5050 
1.5165 
1.6644 
1.6706 


50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000, 000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
28,000,000.00 
27,919,150.00 
4,000,000.00 
3,988,450.00 
4,000,000.00 
3,988,450.00 
6,000,000.00 
5,982,675.00 
8,000,000.00 
7,976,900.00 
26,000,000.00 
25,958,544.44 
50,000,000.00 
49,920,277.78 
50,000,000.00 
49,920,277.78 
18,000,000.00 
17,946,705.00 
20,000,000.00 
19,920,880.56 
40,000,000.00 
39,863,066.67 
50,000,000.00 
49,662,750.00 
50,000,000.00 
49,573,895.83 
30,000,000.00 
29,768,266.67 
30,000,000.00 
29,768,266.67 
5,000,000.00 
4,961,956.94 
44,000,000.00 
43,665,221.11 
1512000000.00 
1506459270.25 


49,924,242.42 
99.84848484848 
49,924,242.42 
99.84848484848 
49,924,242.42 
99.84848484848 
49,924,242.42 
99.84848484848 
49,924,242.42 
99.84848484848 
49,924,242.42 
99.84848484848 
27,957,575.76 
99.84848484848 
3,993,939.39 
99.84848484848 
3,993,939.39 
99.84848484848 
5,990,909.09 
99.84848484848 
7,987,878.79 
99.84848484848 
25,960,606.06 
99.84848484848 
49,924,242.42 
99.84848484848 
49,924,242.42 
99.84848484848 
17,967,093.75 
99.81718750000 
19,938,419.12 
99.69209558824 
39,876,838.24 
99.69209558824 
49,830,416.67 
99 .66083333333 
49,705,391.22 
99.41078244275 
29,795,106.91 
99 .31702302632 
29,795,106.91 
99.31702302632 
4,964,288.52 
99.28577044025 
43,685,738.99 
99.28577044025 


1509244785.22 
99.81777700000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


71,041.67 
SUNGARD 
715 040269 
SUNGARD 
71,041.67 
SUNGARD 
71,041.67 
SUNGARD 
71, 041-167 
SUNGARD 
71; 041.67 
SUNGARD 
39,783.33 
SUNGARD 
5,683.33 
SUNGARD 
5,683.33 
SUNGARD 
8,525.00 
SUNGARD 
11,366.67 
SUNGARD 
3,553.33 
SUNGARD 
6,833.33 
SUNGARD 
6,833.33 
SUNGARD 
21,802.50 
SUNGARD 
20,866.67 
SUNGARD 
19% 3a Vad 
SUNGARD 
161,500.00 
SUNGARD 
120,062.50 
SUNGARD 
32,916.67 
SUNGARD 
32,916.67 
SUNGARD 
5,016.67 
SUNGARD 
44,146.67 
SUNGARD 


09/04/02 


PAGE: 2 
00:04:27 


UNREALIZED GAIN 
UNREALIZED LOSS 


-2,,424.25 
-2,424.25 
=2,,496..25 
-~2,424.25 
2,424.25 
-2,424.25 
Ey, 357.507 

-193.94 

-193.94 

-290.91 

-387.88 
=4 5 490870: 
-2,868.69 
-2,868.69 
-1,413.75 
-3,328.11 


-5,539.54 
6,166.67 


11,432.89 


=6;,, 07/6 43 
-6,076.43 


=2), 685).10'9 


=23, O20). 09 


29,334.97 


—~114, 476.48 
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(RPTMKT) 


38858 


38861 


38864 


38866 


33942 


38616 


38792 


38822 


38823 


38824 


38829 


38830 


38831 


38832 


38841 


38843 


39101 


39102 


DESCRIPTION 


M 


Gri Ven / Ce One Ne ey. 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01. 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12/31/01 12/31/03 


DANIEL 


OF 
DALY 


SAN 
4 


FRANCISCO 


Spe Oe ora 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 aie) 
89 

9128274B5 LS. 
89 

912827620 1:9 
40 

9128276Z0 9 
45 

912827620 19 
87 

9128276Z0 19 
87 

912827620 19 
40 

40 

40 

9128274U3 19 
40 

9128274U3 19 
87 

9128274U3 19 
40 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128274U3 19 
89 

9128274U3 19 
87 

9128274U3 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 

9128277H9 ale) 
40 

9128277H9 19 
45 


FUND 
SAFE 


CPN RATE 
YTM TR 


5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
35.8750 
4.2836 
3.8750 
4.2877 
3.8750 
4.2877 
3%.8:7:50 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
455533 
4.2500 
4.4261 
4.2500 
4.4142 
3225100 
3233/02 
3.2500 
3233102 


PAR/ SHARES 
BOOK 


200,000.00 
199,010.00 
8,650,000.00 
8,606, 732.50 
150,000.00 
149,257.50 
1,000,000.00 
995,500.00 
10,000,000.00 
9,922,656.25 
10,000,000.00 
9,921,875.00 
10,000,000.00 
9,921,875.00 
15,000,000.00 
14:, 912109436 
20,000,000.00 
19,884,375.00 
5,000.00 
4,431.25 
15,000,000.00 
14,368,359.38 
20,000,000.00 
19,942,187.50 
50,000,000.00 
49,738,281.25 
25,000,000.00 
24,865,234.38 
20,000,000.00 
19,892,187.50 
15,000,000.00 
14,909,765.63 
15,000,000.00 
14,910,937.50 
15,000,000.00 
14,903,906.25 
20,000,000.00 
19,859,375.00 
15,000,000.00 
14,939,062.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,976,900.00 


448 7 


MARKET VALUE 
MARKET PRICE 


204,437.50 
102.2187500000 
8,841,921.88 
102.2187500000 
153,328.13 
102.2187500000 
1, 022,187.50 
102.2187500000 
10,181,250.00 
101.8125000000 
10,181,250.00 
101.8125000000 
10,181,250.00 
101.8125000000 
15,271,875.00 
101.82125000000 
20,362,500.00 
101.8125000000 
5,189.06 
103.7812500000 
15,440,625.00 
102.9375000000 
20,587,500.00 
102.9375000000 
51,468, 750.00 
102.9375000000 
25,734,375.00 
102.9375000000 
20,587,500.00 
102.9375000000 
15,440,625.00 
102.9375000000 
15,440,625.00 
102.9375000000 
15,440,625.00 
102.9375000000 
20,587,500.00 
102.9375000000 
15,440,625.00 
102.9375000000 
25, 734,375.00 
102.9375000000 
15,281,250.00 
101.8750000000 
15,281,250.00 
101.8750000000 


RUN: 09/04/02 


PAGE: 3 
00:04:27 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


4,628.42 
SUNGARD 
200,178.96 
SUNGARD 

3 4712/94 
SUNGARD 
23,142.08 
SUNGARD 
66,338.32 
SUNGARD 
66,338.32 
SUNGARD 
66,338.32 
SUNGARD 
99,507.47 
SUNGARD 
132,676.63 
SUNGARD 
13.28 
SUNGARD 
188,824.73 
SUNGARD 
251,766.30 
SUNGARD 
629,415.76 
SUNGARD 
314,707.88 
SUNGARD 
251,766.30 
SUNGARD 
188,824.73 
SUNGARD 
188,824.73 
SUNGARD 
188,824.73 
SUNGARD 
251,766.30 
SUNGARD 
188,824.73 
SUNGARD 
314,707.88 
SUNGARD 
83,457.88 
SUNGARD 
83,457.88 
SUNGARD 


5,427.50 
235,189.38 
4,070.63 
26,687.50 
258,593.75 
259,375.00 
259,375.00 
359,765.62 
478,125.00 
757.81 
1,072,265.62 
645,312.50 

1 730) 468275 
869,140.62 
695,312.50 
530,859.37 
529,687.50 
536,718.75 
728), 1251.00 
501,562.50 
829,101.56 
304,350.00 


304,350.00 
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(RPTMKT) 


38473 T 
38474 T 
38476 T 
38477 T 
38708 T 
38718 -T 
38764 T 
38797 T 
38803 T 
38805 T 
38806 T 
38807 T 
37949 T 
38273' T 
38274 T 
3:327'5" TI. 
38276 -T: 
38810 T 


39282 T 


SUBTOTAL 


DESCRIPTION 


M 


CE DAY. 3/2 ICO, UNI TY. 


R 


PURCHASE MATURITY DATE 


NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 
05/15/02 11/15/06 


(Investment Type) 


12 TREASURY NOTES 


DANTEL 


OF 


DALY 


SAN 
4 


FRANCISCO 


de 5a 55 44 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
9128277H9 19 
89 
9128275A6 19 
74 
9128275A6 19 
74 
9128275A6 ae) 
40 
9128275A6 19 
45 
9128275A6 a) 
89 
9128275A6 19 
40 
9128275A6 19 
40 
9128275A6 Lg 
40 
9128275A6 19 
87 
9128275A6 19 
89 
$128275A6 sg) 
40 
9128275A6 19 
89 
9128275A6 19 
45 
9128275A6 19 
40 
SU2ZE2Z75E9 ae) 
45 
9128275F5 19 
45 
9128275F5 19 
87 
9128275F5 19 
89 
9128275F5 159 
40 
9128275F5 aK) 
40 
9128277F3 19 
87 

29.29% (M) 


CPN RATE 
YTM TR 
3.2500 
3...3302 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5:.2'5'010 
6.7885 
5.325010 
627932 
5.2500 
6.7885 
5.2500 
6.7885 
5.2500 
4.5642 
3.5000 
4755'5:9'2 
4.4477 
4.7946 


PAR/ SHARES 
BOOK 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,950,781.25 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14, 374,218.95 
15,000,000.00 
14.,374,2%0.75 
15,000,000.00 


14>, 374,218). 75, 


15,000,000.00 
14.,332.,032..25 
30,000,000.00 
29,798,437.50 
18,000,000.00 
17,963,437.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25,089,843.75 
25,000,000.00 
25 dia 3328 213 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 

9,467,187.50 
10,000,000.00 

9,465,625.00 
10,000,000.00 

9,467,187.50 
20,000,000.00 
18,934,375.00 
50,000,000.00 
50,960,937.50 
50,000,000.00 
47,867,187.50 
783,005,000.00 
773,970,748.47 


48 7 


MARKET VALUE 
MARKET PRICE 
15,281,250.00 
101.8750000000 
15,618,750.00 
104.1250000000 
15,618, 750.00 
104.1250000000 
15,618,750.00 
104.1250000000 
15,618,750.00 
104.1250000000 
15,618,750.00 
104.1250000000 
15,618,750.00 
104.1250000000 
31,237, 500..00 
104.1250000000 
18,742,500.00 
104.1250000000 
10,412,500.00 
104.1250000000 
10,412,500.00 
104.1250000000 
26,031,250.00 
104.1250000000 
26,031,250.00 
104.1250000000 
26,031,250.00 
104.1250000000 
26,031,250.00 
104.1250000000 
21,087,500.00 
105.4375000000 
10,543,750.00 
105.4375000000 
10,543, 750.00 
105.4375000000 
10,543,750.00 
105.4375000000 
21,087,500.00 
105.4375000000 
52,718,750.00 
105.4375000000 
50,984,375.00 
101.9687500000 
810,303,939.07 
103.4864320000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
83,457.88 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
32,914.40 
SUNGARD 
65,828.80 
SUNGARD 
39,497.28 
SUNGARD 
21,942.93 
SUNGARD 
21-594'9:.03 
SUNGARD 
54,857.34 
SUNGARD 
54,857.34 
SUNGARD 
54,857.34 
SUNGARD 
54,857.34 
SUNGARD 
311,005.43 
SUNGARD 
155,502.72 
SUNGARD 
155,502.72 
SUNGARD 
155,502.72 
SUNGARD 
311,005.43 
SUNGARD 
777,513.59 
SUNGARD 
518,342.39 
SUNGARD 


09/04/02 


PAGE: 4 
00:04:27 


UNREALIZED GAIN 
UNREALIZED LOSS 


a. 304,350.00 
667,968.75 
712,500.00 

1, 244% 531..25 
1,244,531.25 
1,244, 53..25 
1,286,718.75 
1,439,062.50 
779,062.50 
350,000.00 
343,750.00 
941,406.25 
919,921.87 
925,781.25 
923,828.12 
1,581,250.00 
1,076,562.50 
1,078,125.00 
1,076,562.50 
2,153,125.00 
1, 75:7 ele es0 
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(RPTMKT) 


AL 39329 
Ae 39302 
A. 393372 
A 39339 
A 39369 
A 39370 
A 39371 
Be £39372 
A= 393773 
Ar 3:93:76 
A 39377 
A 39378 
A 39379 
A 39380 
A 39091 


A 39340 


SUBTOTAL 


MR 
DESCRIPTION 
PURCHASE MATURITY DATE 
FEDERAL NATL MTG ASSN DISC 
06/25/02 09/11/02 
FEDERAL NATL MTG ASSN DISC 
07/10/02 09/11/02 
FEDERAL NATL MTG ASSN DISC 
06/25/02 10/02/02 
FEDERAL NATL MTG ASSN DISC 
07/10/02 10/02/02 
FEDERAL NATL MTG ASSN DISC 
07/18/02 10/09/02 
FEDERAL NATL MTG ASSN DISC 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN DISC 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN DISC 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN DISC 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN DISC 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN DISC 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN DISC 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN DISC 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN DISC 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN DISC 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN DISC 
12/13/01 11/29/02 
FEDERAL NATL MTG ASSN DISC 


07/18/02 01/15/03 


(Investment Type) 


GULL W/2 COU, Naty, 


41 FNMA DISCOUNT NO 


A 39076 FEDL FARM CRED BK CONS DISC 


SUBTOTAL 


A 39335 FEDL HOME LOAN BK CONS DISC 


12/04/01 09/20/02 


(Investment Type) 


07/12/02 09/04/02 


42 FARM CREDIT DISC 


DANIEL 


OF 
DALY 


SAN 
4 


ER ALN CG see. 


15 = (5 (54 = 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 

313589F40 19 100 
87 000 

313589F40 19 100 
40 000 

313589H97 19 100 
40 000 

313589H97 19 858 
40 000 

313589787 19 9907 
87 000 

313589L68 19 803 
87 000 

313589L68 19 805 
87 000 

313589L68 19 905 
87 000 

313589L68 19 930 
87 000 

313589L68 19 9906 
87 000 

313589M59 19 804 
87 000 

313589M59 19 9615 
87 000 

313589M59 19 9904 
87 000 

313589M59 19 901 
87 000 

313589M59 19 3 
87 000 

313589R39 19 100 
87 000 

313588AQ08 19 9906 
87 000 

4.58% (M) 
313313G51 19 100 
40 000 
- 33% (M) 

313385E51 19 9902 
40 000 


CPN RATE 
YTM TR 


1.6950 
1.7013 
1.6950 
2:.71011'6 
1.6950 
1. 7016 
1.6950 
1 HOD6 
1.6950 
1.7016 
1.6750 
1.6816 
1:..6°'7'5:0 
1.6816 
1.6750 
1.6816 
17. 657 510 
1.6815 
167/510 
1.6816 
2.0000 
2.0398 
1 75010 
137655 
1.7628 
177 61: 


1.9605 


1.9300 
1.9605 


PAR/ SHARES 
BOOK 


12,000,000.00 
11,955,020.00 
23,000,000.00 
22,930; 770.00 
7,900,000.00 
7,862,415.75 
5,000,000.00 
4,979,816.67 
3,000,000.00 
2,988,068.75 
1,000,000.00 
996,139.83 
1,000,000.00 
996,139.00 
1,000,000.00 
996,139.00 
1,000,000.00 
996,139.00 
1,000,000.00 
996,139.00 
12,000,000.00 
11,953,100.00 
5,000,000.00 
4,980,458.00 
5,000,000.00 
4,980,458.00 
5,000,000.00 
4,980,459.00 
13,000,000.00 
12,949,191.67 
25,000,000.00 
24,512,500.00 
6,000,000.00 
5,947,208.33 
126,900,000.00 
126,000,162.00 


9,000,000.00 
8,860,075.00 
9,000,000.00 
8,860,075.00 


2,340,000.00 
2,334,,033)-.00 


48 7 


MARKET VALUE 
MARKET PRICE 


11,994,166.67 
99.95138888889 
22,988,819.44 
99.95138888889 
7,888,095.14 
99.84930555556 
4,992,465.28 
99.84930555556 
2,994,458.33 
99.81527777778 
997,472.22 

99 .74722222222 
997,472.22 
99.74722222222 
997,472.22 

99 .74722222222 
997,472.22 
99.74722222222 
997,472.22 
99.74722222222 
11,965,583.33 
99.71319444444 
4,985,659.72 
99.71319444444 
4,985,659.72 
99.71319444444 
4,985,659.72 
99.71319444444 
12% 9622715328 
99.71319444444 
244 89175222% 20 
99.56488888889 
5,959,653.33 
99.32755555556 
126,581,519.28 
99.74903000000 


8, 991 7925-00 
99 9 L020 dia aES 
8, 992,,925:.00 
99.91027800000 


2), 33:97, 66)8)- 5.0 
99 .98583333333 


RUN: 


09/04/02 


PAGE: 5 
00:04:27 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


39/219 233 
SUNGARD 
Be) Oadlad a 
SUNGARD 
25,815.44 
SUNGARD 
12 734 472 
SUNGARD 
6,468.75 
SUNGARD 
1 412-26 
SUNGARD 
1,412.56 
SUNGARD 
1,412.56 
SUNGARD 
1,412.56 
SUNGARD 
1,412.56 
SUNGARD 
13,958.33 
SUNGARD 
5,816.07 
SUNGARD 
5,816.07 
SUNGARD 
5,815.77 
SUNGARD 
Ss 194.53 
SUNGARD 
363,888.89 
SUNGARD 
13,125.00 
SUNGARD 


130,757.50 
SUNGARD 


5, 63'5. 50 
SUNGARD 


66566 
-191.67 
136205 

=86001 
-79.17 
-79.87 
-79.34 
-79.34 
-79.34 
-79.34 

-1,475.00 
6141.45 
“614646 
615505 


=15597-. 92 
144 -633% 33 


6; 553516 
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(RPTMKT) 


A 39030 


A 39031 


A 39330 


A 39021 


A 39374 


AG 39332 


A 39338 


Aa 39341 


DESCRIPTION 
PURCHASE MATURITY 
FEDL HOME LOAN BK CONS 


07/12/02 09/11/02 
FEDL HOME LOAN BK CONS 
07/12/02 09/13/02 
FEDL HOME LOAN BK CONS 
07/05/02 09/18/02 
FEDL HOME LOAN BK CONS 
07/05/02 09/18/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/20/02 
FEDL HOME LOAN BK CONS 
11/06/01 09/30/02 
FEDL HOME LOAN BK CONS 
07/10/02 10/02/02 
FEDL HOME LOAN BK CONS 
11/01/01 10/04/02 
FEDL HOME LOAN BK CONS 
08/02/02 10/04/02 - 
F.H.L.B 

07/10/02 10/09/02 
F.H.L.B 

07/12/02 10/09/02 
FEDL HOME LOAN BK CONS 

07/18/02 01/03/03 


SUBTOTAL (Investment Type) 43 


A 39016 FEDL HOME LN MTG CORP 
10/31/01 09/27/02 

A 39017 FEDL HOME LN MTG CORP 
10/31/01 09/27/02 

A 39342 FEDL HOME LN MTG CORP 
07/22/02 10/10/02 

A 39018 FEDL HOME LN MTG CORP 
10/31/01 10/23/02 

A 39092 FEDL HOME LN MTG CORP 
12703 OFF 5/5/02 

SUBTOTAL (Investment Type) 44 


A 39333 PUBLIC TIME DEPOSIT 


SUBTOTAL (Investment Type) 1010 PUBLIC 





07/01/02 12/30/02 


Cars DaYas/, (CeO; UeNE DY OF 


MR 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FEDE 


DISC 


DISC 


DISC 


DISC 


DISC 


FMC 


: DANIE 


L Di Ay bY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


313385F43 
313385F68 
313385G34 
313385634 
313385659 
313385H74 
313385H90 
313385531 
341:3:385931 
313385780 
313385380 


313384AC3 
RAL HOME LOA 
N 313397H46 
N 313397H46 
N 313397593 


N 313397L66 


N 313397P54 


DISCOUNT NOT 


TIME DE 











BANK FUND 
BROK SAFE 
ali) 95311 
45 000 
19 93:1 
87 000 
Lg 858 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
ale) 100 
40 000 
abe) 924 
87 000 
19 100 
87 000 
19 9615 
87 000 
19 3 
40 000 

6.83% (M) 
tS 100 
40 000 
19 100 
45 000 
ae 806 
40 000 
19 100 
45 000 
1'9 100 
87 000 

4.43% (M) 
19 9531 
60 000 

- 00% (M) 








SAN PY RAN CC LS CO 

45 = 15) 5a) Sid 2s) 7 
CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 


1.6900 
1.6950 
73:00 
L73'76 
1.7200 
1 213 
1.7500 
1.7645 
157 510 
17 61:8 


2.0000 
2.0375 
2:.03;0:0 
2.0686 
1.7100 
17165 
2.0500 


1979.0 


2,000,000.00 
1,994,171.11 
8,000,000.00 
7,975,920.00 
5,000,000.00 
4,982,083.33 
50,000,000.00 
49,820,833.33 
10,000,000.00 
9,828,633.33 
11,000,000.00 
10,805,568.89 
29,000,000.00 
28,883,613.33 
3,000,000.00 
2,942,710.00 
16,000,000.00 
15,952,680.00 
28,000,000.00 
27,877,554.44 
5,000,000.00 
4,978,738.89 
20,000,000.00 
19,835,694.44 
189,340,000.00 
188,212,234.09 


30,000,000.00 
29,448,333.33 
25,000,000.00 
24,533,381.94 

8,000,000.00 

7,969,600.00 
10,270,000.00 
10,061,219.46 
49,500,000.00 
48,587,151.25 
193),°770:;, 000.00 
120,599,685.98 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


1,999,055.56 
99.95277777778 

7,995,466.67 
99 .94333333333 

4,995,986.11 
99.91972222222 
49,959,861.11 
99.91972222222 

9,991,027.78 
99.91027777778 
10,984,936.11 
99.86305555556 
28,957,547.22 
99.85361111111 

2,995,325.00 
99.84416666667 
15,975,066.67 
99.84416666667 
27,949,755.56 
99.82055555556 

4,991,027.78 
99.82055555556 
19,884,266.67 
99 .42133333333 


189,018,990.74 
99.83045900000 


29,9637, 166...6:7 
GOR Siizgeaea22 
24,9697, 305.556 
CI ts hd PAPA ae AP AP eA 

71,985,266 .67 
99). 81583333333 
10,244,781.44 
99.75444444444 
49,326,750.00 
99.65000000000 


122,489,270.34 
99.77133700000 


99), 416. 6:7 
99.41666666667 


99,416.67 
99.41666700000 


RUN: 


09/04/02 


PAGE: 6 
00:04:27 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


AS73233 
SUNGARD 
19,493.33 
SUNGARD 
13,855.56 
SUNGARD 
138,555.56 
SUNGARD 
161 197/78 
SUNGARD 
177,240.55 
SUNGARD 
73,434.45 
SUNGARD 
51,680.00 
SUNGARD 
22,533.33 
SUNGARD 
71,314.45 
SUNGARD 
12183233 
SUNGARD 
43,750.00 
SUNGARD 


508,333.34 
SUNGARD 
429,965.28 
SUNGARD 
15,580.00 
SUNGARD 
178,369.93 
SUNGARD 
709,692.50 
SUNGARD 


378.89 
SUNGARD 


UNREALIZED LOSS 


47.22 

AUT Zirare 
1,266 67 
27, 26 re 6x7. 
499.44 
935.00 
-146.66 
886.67 
1057.56 


4), 822.223 


1d 236244 
-146.66 


6,500.00 
5),.958)-34 

86.67 
5, S205 


29), 906525 











signs eire's Das 
Ma mf ches xe = 


ey 
a 


THT 
sagge 


32377 


7 
zUtd 
3b25 
AZZ i 
« 





datieict GY \oa 02% 


or tiem rows et otis 


ATs\e= Fa\eeven 

sare 

Sa so\ao 20.ca\e 
'r's a 

OP \OS\05 FO" os 
Sor 2s Tory pe cia 

TFLGSFAGI. JHLHte ee | 
Sat AE (OR Pe Oe 

Ga\Foyes. toes. - 


ws POV FF Coes 


2 4£80r Crit. 2% Ke 
j 3*\ar ‘ Sr. oa #\% 
ceOt" Hone r Bt nad 
HANG \ 3 Gayl 6 > 
Si HE whe OF 
a + G A 2 ie 
“<3 - af id 
oS a vi 
av" pin ae x ‘ 


erie 
FFI qAAHte 
a2asaiave 


3733E¢"G3 


“Sy 2Te21I6 


SY F7H0996 
B5770243T 


pF338es37 


73 }ieage 


2529 aris 


Si33z mis Sy 


e ad 


Sc Lae 


hae ue 


“Se ie). 


rile 


RARMLOOA MICE Wer 


pet 


GubEi¥ 


me ¥ T. 


F-23823: 
7418 
S$ ORGR.: 
79780" 
s* o7ae- 
= e996 


3 “3¢78 
°J32I0 


T2220 
> Peano 
> 2542 
= og os 
i-sst¢ 

7 S390 
ae a 
TACOS 
7 Waa 
Seto 

: 7 

7 ‘ 

pa Ls. 

i. iS 

i PAL 
T° S5k6 

"i209 

Six, LY 


ve &) 


? 


o> 


“*eateca* oe * 30 


RO" bet 31974¢ 
6 - To*$30'0G0"90. - 
sage eo0'Do 


#*550' ane-se 


“$4 "232287 * ad 


32° 290*000*50 
2° 4t28"932°33 
a9-00R" 056° G0 


Yaa? 78" tze- = 
rae" seo" 800" 


a eee oo 
so"on0" gai a0 
#358" S33 °S3 


2. ‘260° Ges = 
$3 Rss” = re “HR 
Se nac' ig SES) 


52°25" 
UES — 
SSS * SEO 


g 
9». em s am * 
TT -3530-4e0- 84 
ae i ae ee 
1-5 2 * area c+ 
4 250 "eR ¥2 
fie 7 39 
re 2s ° 33 
2 HO9: 86?" 99 
*3a2" BOO 
s* ote: oer 0 
4 sag s= rz 
+ Ane ma” Of 
ty Tee 
ri r 
te 7 " 


=¥ re i 





a 


a 


Ba 






IO" See? 367" 44. 
*grgng393533 


“Age Jee" 5 


ot ae ae 
“> eSSS5535 
Ba wes 38e ES 


33 


- ste 


3° 9SNSISIIGCS 


re 


23 sserzedsean 


¥H2"S52“9SO"54-. 


eee tss2ei4 - 


2 
ax 


a. 


si wea" 


o> : a" 


ze 
a? 


> = 
— = Ses "33: 
ae Wage res E22: 
ro Sne*: 
GA STGES Sask 
os M: = 
E ads ie a 
: ; ~~~ 
é Aa ary | 
— — 
fe So 
°° S327 2476 
3 37573933 
ang ee eds 
a® Bets idg- S* 
—_* 
esas. 
» 
. oa r ie 


Si 


C4 tee "ey 


PECQTT AF PSE 
anette 


pete A Gir ee 
— me 
Be¢ Feeesers 


ead" Ee: SS 


Eg 
ie 


+ 
— 
: 


an ee ’ 














ee 


Leate aE 


<2 


ste Yor = 
ees: 





Ses-s5 
_a*mstep 
iyi eg? 
 <citea 
3e* =e. - 5 a 


6559S 
+e Sao 


Ld AE oe 
Tegy ei 

} ; ok ee 
"FE 

Ta 2 ee 
phe» 






see ee 


Si SSS Oe Se 
es” SS it Steve are 


Cpe tne /e CLOr Ua Nien y, OF SAN FUR, AUN-C £35 "C0 
M Re. DANIEL D Av Le ¥; 4 Uo Se > 15 S54 = 448 7 


INVESTMENT INVENTORY WITH MARKET VALUE PAGE: Jk 


(RPTMKT) RUN: 09/04/02 00:04:27 
INVESTMENTS OUTSTANDING AS OF 08/31/02 


MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
GRAND TOTAL 2.4805 2743115000.00 2766729846 .32 13), 034,252.12 367437; 320285 


2.5856 2724202175.79 100.8608770000 =a 2) 760203 


et oo ee oo a 


DESCRIPTION 


STATES TREAS BILL 
STATES TREAS BILL 


Clan Vir/ EON Wan Te vy 


MR. 


912795KZ3 
912795KZ3 
912795KZ3 
SI27T95KA3 
912795KZ3 
912795K2Z3 
912795KZ3 
912795KZ3 
912795KZ3 
912795LA7 
912795LA7 
912795LA7 
912795LA7 
912795LA7 
912795LA7 
912795LA7 
912795LA7 
912795LA7 
912795LA7 
912795LC3 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LD1 
912795LE9 
912795LJd8 
912795LJ8 
912795LK5 
912795LT6 
912795LW9 
912795LW9 
912795LX7 
912795LX7 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/05/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/26/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/10/02 
11/07/02 
11/07/02 
11/14/02 
01/09/03 
01/30/03 
01/30/03 
02/06/03 
02/06/03 


DATE 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
03/07/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
03/28/02 
05/16/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/01/02 
08/29/02 
08/29/02 
08/29/02 
08/05/02 
08/08/02 
08/21/02 
06/25/02 
07/12/02 
08/07/02 
08/07/02 
08/08/02 
08/08/02 


AN FR 
415-554 - 
INVENTORY 
8/31/02 
CUPN TRDNG 
PURP RATE YIELD 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.870 1.888 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 1.655 1.658 
000 2.030 2.051 
000 1.755 1.767 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.650 1.655 
000 1.640 1.643 
000 1.640 1.643 
000 1.640 1.643 
000 1.615 1.620 
000 2.565 2.572 
000 1.580 1.585 
000) 2.720 ~ave722 
000 1.695. 1.7110 
000 1.580 1.592 
000 1.580 1.592 
000 1.505 1.517 
OOO); 2505. a 7507 


ANCISCO 


4487 


99.055 
99.055 
99.055 
99.055 
99.055 
99.055 
99.055 
99.055 
99.055 
99.807 
99.807 
99.807 
99.807 
99.807 
99.807 
99.807 
99.807 
99.807 
99.807 
98.974 
99.318 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 
99.711 


99). 7 iL « 


99.841 
99.841: 
99.841 
992104 
99.604 
9:9:°.'658 
9'9'-3:26 
99.148 
99.228 
99.228 
IO239 
99239 


RUN: 


PAR VALUE 
SHARES 


2,000,000.00 

5,000,000.00 

5,000,000.00 

8,000,000.00 

8,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

7,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
28,000,000.00 

4,000,000.00 

4,000,000.00 

6,000,000.00 

8,000,000.00 
26,000,000.00 
50,000,000.00 
50,000,000.00 
18,000,000.00 
20,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 

5,000,000.00 
44,000,000.00 


09/04/02 


PAGE : al 
00:04:10 


BOOK VALUE 


1,981,092.21 
4,952,730.56 
4,952,730.56 
7,924,368.89 
7,924,368.90 
2,971, 638.33 
2, 971,638.33 
2,971, 638.33 
6,933,822.78 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,903,458.33 
49,486,861.11 
29,795,250.00 
24,927,812.50 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
27,919,150.00 
3,988,450.00 
3,988,450.00 
5,982,675.00 
7,976,900.00 
25,958,544.44 
49,920,277.78 
49,920,277.78 
17,946,705.00 
19,920,880.56 
39,863,066.67 
49,662,750.00 
49,573,895.83 
29,768,266.67 
29,768,266.67 
4,961,956.94 
43,665,221.11 
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SUBTOTAL 


po a a a eo a oo a oo oo oo oo oe oo oo a 


36594 
36595 
36596 
3659'7 
38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
39101 
39102 
39105 
37378 
373779 
38473 
38474 
38476 
38477 
38708 
38718 
38764 
38797 
38803 
38805 
38806 
38807 
37949 
38273 
38274 
38275 
38276 


DESCRIPTION 


(Investment Type) 


Pe ee i i i i a i De a a a a ee ee ee ee a | 


NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 
NOTE 


(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.7) 
(99.7) 
(99.7) 
(99.135) 
(99.135) 
(88.20) 
(95.26) 


) 
) 
) 
(99.28) 
(99.22) 
(99.12) 
(95.27) 
(95.27) 
(95.27) 
(95.18) 
(99.11) 
(99.26) 

(100.21) 
(100.22) 
(100.12) 
(100.14) 
(100.14) 
(100.14) 
(99.17) 

(99.22) 

(99.22) 

(99.22) 

(99.22) 


Gor TY /-C OU NPY 


MR. 


11 TREASURY BILLS 


9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
9128276Z0 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128277H9 
9128277H9 
9128277H9 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


NO. 


OF S 


DALY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE 


(TICKER) DATE 
55.30% (C) 

03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08/15/03 09/27/94 
11/15/03 11/28/00 
11/15/03 04/11/01 
11/15/03 05/15/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
12/31/03 12/31/01 
12/31/03 12/31/01 
12/31/03 12/31/01 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 


448 7 


99.505 
997. 5:00 
99°..505 
99.550 
IO 221 
99%..219 
99). 21:9 
99.414 
99.422 
88.625 
95.789 
99721 
99 24:77 
99-461 
99.461 
99.398 
99.406 
99'.3'59 
99.5297 
99.594 
99.621 
99.846 
99.846 
99.846 
99%672 
99.375 
95.828 
95.828 
95.828 
95.547 
99)33'2'8 
SORT 97 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 
97.531 
94672 
94.656 
94.672 
94.672 


AN ER A NG 17S CO 

415-554 - 
i Ni We BN TOF Ri -Y 
8/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
1.664 1.671 
000 5.500 5.615 
000 5.500 5.616 
000 5.500 5.615 
000 5.500 5.604 
000 3.875 4.284 
000 3.875 4.288 
000 3.875 4.288 
000 3.875 4.187 
000 3.875 4.182 
000 5.750 7.520 
000 4.250 5.816 
000 4.250 4.368 
000 4.250 4.474 
000 4.250 4.480 
000 4.250 4.481 
000 4.250 4.509 
000 4.250 4.505 
000 4.250 4.526 
000 4.250 4.553 
000 4.250 4.426 
000 4.250 4.414 
000 3.250 3.330 
000 3.250 3.330 
000 3.250 3.330 
000 4.750 4.825 
000 4.750 4.892 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.092 
000 4.750 6.184 
000 4.750 4.994 
000 4.750 4.824 
000 4.750 4.515 
000 4.750 4.487 
000 4.750 4.611 
000 4.750 4.576 
000 4.750 4.585 
000 4.750 4.582 
000 5.250 5.882 
000 5.250 6.788 
000 5.250 6.793 
000 5.250 6.788 
000 5.250 6.788 


RUN: 


PAR VALUE 
SHARES 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 


09/04/02 


PAGE: 2 
00:04:10 


BOOK VALUE 


199,010.00 
8,606, 732.50 
149,257.50 
995,500.00 
9,922,656.25 
9,921,875.00 
9,921,875.00 
14,912,109.38 
19,884,375.00 
4,431.25 
14,368,359.38 
19,942,187.50 
49,738,281.25 
24,865,234.38 
19,892,187.50 
14,909,765.63 
14,910,937.50 
14,903,906.25 
19,859,375.00 
14,939,062.50 
24,905,273.44 
14,976,900.00 
14,976,900.00 
14,976,900.00 
14,950,781.25 
14,906,250.00 
14° 374-218275 
14, 374-2785 75 
14, 374, 216:.75 
14, 832s 050025 
29,798,437.50 
17,963,437.50 
10,062,500.00 
10,068,750.00 
25,089, 843.75 
25,121, 328.43 
25,105,468.75 
25,107,421.88 
19,506,250.00 
9,467,187.50 
9,465,625.00 
9,467,187.50 
18,934,375.00 
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A 38810 
A 39282 


SUBTOTAL 


39310 
393729 
3:93:11 
39331 
39339 
393169, 
39370 
3:93:71 
39372 
3:93:73 
39376 
393577 
39378 
393.79 
39380 
39091 
39340 


> pp DD DDD DD DDD DD DD 


SUBTOTAL 


A 39076 


SUBTOTAL 


3933'5 
39336 
39337 
39323 
39324 
39030 
39031 
39330 
39021 
39374 
39332 
39338 
39341 


Ppp yD yD DD DD DD 


SUBTOTAL 


DESCRIPTION 
T NOTE (101.30) 
T NOTE (95.24) 


(Investment Type) 


FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 
FEDERAL 


(Investment Type) 


FEDL FARM CRED BK 


(Investment Type) 


FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
FEDL HOME LOAN BK CONS D 
Bra lliedie 5 

F.H.L.B 


FEDL HOME LOAN BK 


(Investment Type) 


NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 
NATL 


MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 
MTG 


12 TREASURY NOTES 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 
DI 


CITy/couNTY OF S 


MR. 


9128275F5 
OU28257- 73: 


313589F40 
313589F40 
313589H97 
313589H97 
313589387 
313589168 
313589L68 
313589L68 
313589L68 
313589L68 
313589M59 
313589M59 
313589M59 
313589M59 
313589M59 
313589R39 
313588AQ8 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 
100 
100 
858 
9907 
803 
805 
905 
930 
9906 
804 
9615 
9904 
901 
3 
100 
9906 


41 FNMA DISCOUNT NOTES 


CONS D 313313G51 


100 


42 FARM CREDIT DISCOUNT 


43 FEDERAL HOME LOAN DISC 


313385E51 
313385F43 
313385F68 
313385G34 
313385634 
313385659 
313385H74 
313385H90 
313385031 
313385331 
313385380 
313385780 


CONS D 313384AC3 


DALY 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

05/15/04 05/02/01 
11/15/06 05/15/02 


28.41% (C) 
09/11/02 06/25/02 
09/11/02 07/10/02 
10/02/02 06/25/02 
10/02/02 07/10/02 
10/09/02 07/18/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
11/29/02 12/13/01 
01/15/03 07/18/02 

4.63% (C) 
09/20/02 12/04/01 
NO .33%(C) 
09/04/02 07/12/02 
09/11/02 07/12/02 
09/13/02 07/12/02 
09/18/02 07/05/02 
09/18/02 07/05/02 
09/20/02 11/06/01 
09/30/02 11/06/01 
10/02/02 07/10/02 
10/04/02 11/01/01 
10/04/02 08/02/02 
10/09/02 07/10/02 
10/09/02 07/12/02 
01/03/03 07/18/02 

6.91% (C) 


4487 


95). 7.34 


919°. 6:25 
99.699 
99.524 
99.596 
99.602 
99.614 
99.614 
99.614 
99.614 
99604 
99°.-6:0'9 
99.609 
9:9: .:6:0/9 
99.609 
99'5609 
98.050 
99). 12:0 


Ce) ed IS) 
99.709 
99:699 
99.642 
99.642 
98.286 
O8a2S2 
99.599 
98.090 
99.704 
99)7 563 
99.575 
99.178 


AN FRANCISCO 

415-554 - 
INVENTOR Y 
8/31/02 

SAF/ CUPN TRDNG 
PURP RATE YIELD 
000 5.250 4.564 
000 3.500 4.559 
4.448 4.795 
000 1.730 1.737 
000 1.720 2..72'5 
000 1.730 1.738 
000 1.730 1.737 
O00) 1.725) 1.732 
000 1.695 1.701 
000 1.695 1.702 
000 1.695 1.702 
000 1.695 1.702 
000 1.695 1.702 
000 1.675 1.682 
000 1.675 1.682 
000 1.675 1.682 
000 1.675 1.682 
000 1.675 1.682 
000 2.000 2.040 
000 1.750 1.766 
Ve6s slo 
000 1.930 1.960 
1.930 1.960 
OOO L700! "1.704 
0000 227209 1.725 
000 1.720 12725 
000 1.720 1.726 
000) Wa720 3472.6 
000 1.940 1.974 
000 1.940 1.975 
O00 12720" 23727 
000 2.040 2.080 
000 1.690 1.695 
0002 27302 Ae Ts8 
OOOs ea720- see 7 
OOO! “Bs7Si0y 2157/64 
i y/o SF Wh 


99.404 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 


12,000,000.00 
23,000,000.00 
7,900,000.00 
5,000,000.00 
3,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
12,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
13,000,000.00 
25,000,000.00 
6,000,000.00 


2,340,000.00 
2,000,000.00 
8,000,000.00 
5,000,000.00 
50,000,000.00 
10,000,000.00 
11,000,000.00 
29,000,000.00 
3,000,000.00 
16,000,000.00 
28,000,000.00 
5,000,000.00 


20,000,000.00° 


189,340,000.00 


09/04/02 


PAGE: 3 
00:04:10 


BOOK VALUE 


5:0)7:9:6.0)7:93)77..5)0 
47,867,187.50 


11,955,020.00 
22,930,770°..00 
7,862,415.75 
4,979,816.67 
2,988,068.75 
996,139.83 
996,139.00 
996,139.00 
996,139.00 
996,139.00 
11,953,100.00 
4,980,458.00 
4,980,458.00 
4,980,459.00 
12,949,191.67 
24,512,500.00 
5,947,208.33 


2,334,033.00 
1, 994) ava ae 
7,975,920.00 
4,982,083.33 
49,820,833.33 
9,828, 633.33 
10,805,568.89 
28,883,613.33 
2,942,710.00 
15,952,680.00 
27,877,554.44 
4,978,738.89 
19,835,694.44 
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4487 


98). 161 
98.134 
99.620 
97.967 
98.156 


Gey Ye 2/GOnuU Niele y. OF SAN BIR AN Cor Sco 

MR. DANIEL DALY 415-554 - 

(SIRPT) INVESTMENT TL Ne.V EON TsO RY: 

INVESTMENTS OUTSTANDING AS OF 8/31/02 

MAJOR SORT KEY IS ICC# 

INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
A 39016 FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.000 2.037 
A 39017 FEDL HOME LN MTG CORP DI 313397H46 100 09/27/02 10/31/01 000 2.030 2.069 
A 39342 FEDL HOME LN MTG CORP DI 313397093 806 10/10/02 07/22/02 000 1.710 1.717 
A 39018 FEDL HOME LN MTG CORP DI 313397L66 100 10/23/02 10/31/01 000 2.050 2.093 
A 39092 FEDL HOME LN MTG CORP DI 313397P54 100 11/15/02 12/13/01 000 1.970 2.007 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 4.43% (C) 1.979 2.015 
A 39333 PUBLIC TIME DEPOSIT 9531 12/30/02 07/01/02 000 2.200 2.200 
SUBTOTAL (Investment Type) 1010 PUBLIC TIME DEPOSIT . 00% (C) 2).200 . 22200 
REPORT TOTALS See2= s22=== 
ASSETS FIXED 2.480 2.586 


RUN: 


PAR VALUE 
SHARES 


30,000,000.00 
25,000,000.00 

8,000,000.00 
10,270,000.00 
49,500,000.00 


09/04/02 


PAGE: 


BOOK VALUE 


2:9), 2418) 333". 
24,533,381. 
7,969,600. 
1.0), 0.615 209%. 
43,5877, 151925 
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GU ay, / 4G OLU NY, OF SAN FRANCISCO 
MGR? DANIEL DAs ir 415-554-448 7 PAGE: al 
(SIRPT) INVESTMENT INVENTORY RUN: 09/04/02 00:04:10 
INVESTMENTS OUTSTANDING AS OF 8/31/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39333 PUBLIC TIME DEPOSIT 9531 12/30/02 07/01/02 000 2.200 2.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 2.200 “27.200, 100:..000 100,000.00 100,000.00 


REPORT TOTALS eee S=SeeeeS S=SSESSSeS SSS SSS SSS SSSHSHSSSS SS SS SS SHS SS SS SSK SK 
ASSETS FIXED 2.200 2.200 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS * 


38708 


38718 


38764 


38797 


38803 


38805 


38806 


38807 


38993 


38994 


38996 


39023 


39028 


39121 


39143 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (88.20) 
T NOTE (99.22) 
T NOTE (99.12) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 


FEDL HOME LN MTG CORP 


FEDL HOME LN MTG CORP 


FEDL HOME LOAN BK CONS 


FEDL HOME LN MTG CORP 


FEDL FARM CRED BK CONS 


UNITED STATES TREAS BI 


UNITED STATES TREAS BI 


Gareth Ya C20; UO ONL WwW. 


MR. 
BANK BROK 
CASH DATE 
40 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 
08/15/02 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 


DANIEL 


MATURITY 
/ ENTRY 


08/15/03 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
02/15/04 
09/03/02 
08/28/02 
09/03/02 
08/28/02 
08/07/02 
08/09/02 
09/03/02 
08/30/02 
09/03/02 
08/14/02 
09/03/02 
08/01/02 
09/03/02 
08/08/02 
08/01/02 


F AN FRAN CiS co 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/02 TO 08/31/02 
SETTLEMENT DATE BASIS 
25 FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
08/15/02 INTR 5.750 
08/15/02 7.520 
08/15/02 INTR 4.750 
08/15/02 4.825 
08/15/02 INTR 4.750 
08/15/02 4.892 
08/15/02 INTR 4.750 
08/15/02 6.092 
08/15/02 INTR 4.750 
08/15/02 6.092 
08/15/02 INTR 4.750 
08/15/02 6.092 
08/15/02 INTR 4.750 
08/15/02 6.184 
08/15/02 INTR 4.750 
08/15/02 4.994 
08/15/02 INTR 4.750 
08/15/02 4.824 
08/15/02 INTR 4.750 
08/15/02 4.515 
08/15/02 INTR 4.750 
08/15/02 4.487 
08/15/02 INTR 4.750 
08/15/02 4.611 
08/15/02 INTR 4.750 
08/15/02 4.576 
08/15/02 INTR 4.750 
08/15/02 4.585 
08/15/02 INTR 4.750 
08/15/02 4.582 
08/28/02 MAT 2.220 -20,000,000.00 -19,594,233.33 
08/28/02 2.266 
08/05/02 SALE 2.220 -10,000,000.00 -9,797,116.67 
08/05/02 2.266 202,883.33 
08/09/02 MAT 2.220 -10,000,000.00 -9,809,450.00 
08/09/02 2.263 
08/30/02 MAT 1.990 -5,000,000.00 -4,916,530.56 
08/30/02 2.024 
08/14/02 MAT 1.910 -2,000,000.00 -1,970,182.78 
08/14/02 1.939 
08/01/02 MAT 1.785 -30,000,000.00 -29,729,275.00 
08/01/02 1.801 
08/01/02 SALE 1.795 -50,000,000.00 -49,556,236.11 
08/01/02 aleetsjalal 443,763.89 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


-143.75 
-356,250.00 
-356,250.00 
-356,250.00 
-356,250.00 
-356,250.00 
-356,250.00 
-712,500.00 
-427,500.00 
-237,500.00 
-237,500.00 
-593,750.00 
-593,750.00 
-593,750.00 
-593,750.00 
-405, 766.67 
-188,700.00 
-190,550.00 
-83,469.44 
=29;,817.522 
-270,725.00 


=42/6,, 312). 50 


09/04/02 


PAGE: a. 
00:04:01 


(GAIN) /LOSS 


SETTLEMENT 


143:.7'5 
356,250.00 
356., 2510.00 
356,250.00 
356, 250,-:00 
356, 250).:0'0 
356,250.00 
712,500.00 
427,500.00 
237,500.00 
237,500.00 
593, 750..00 
593, 750...00 
593, 7507.00 


593,750.00 


20,000,000.00 


-3,450.00 


9,989,266.67 
10,000,000.00 
5,000,000.00 
2,000,000.00 
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* ACTIVE TRANSACTIONS * 


39149 


39150 


3:99:51 


39152 


39153 


39154 


39155 


39156 


39158 


39159 


39160 


39161 


39162 


SO e7 a: 


39208 


39225 


39226 


39244 


39256 


39257 


39266 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


BI 


DESCRIPTION/ POOL# 
MEMO 

UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
UNITED STATES TREAS 
To Bald 

T Ball 

TD Bada 

T Bill 

T Bill 

T Bit y 

TB ail: 

T Baad 

T BILL 

T BILL 

T Bill 


Cte DY. a/5 Ch Os UP NET ay; 


MR. 
BANK BROK 
CASH DATE 

19 40 

Lg 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

Ale) 40 

9 40 

aie) 40 

19 40 

19 40 

19 40 

19 40 

TS 40 

19 40 


DANTEL 


MATURITY 
/ENTRY 


08/08/02 
08/01/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/02/02 
08/08/02 
08/01/02 
08/15/02 
08/01/02 
08/22/02 
08/01/02 
08/22/02 
08/01/02 
08/22/02 
08/01/02 
08/01/02 
09/03/02 
08/15/02 
08/01/02 
08/15/02 
08/01/02 
08/22/02 
08/01/02 
08/08/02 
08/01/02 
08/01/02 
09/03/02 
08/22/02 


OF AN FRANCISCO 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

08/01/02 TO 08/31/02 
SETTLEMENT DATE BASIS 

25 FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
08/01/02 SALE 1.795 -32,000,000.00 -31,715,991.11 
08/01/02 1.811 284,008.89 
08/05/02 SALE 1.790 -2,000,000.00 -1,982,398.33 
08/05/02 1.806 17,601.67 
08/05/02 SALE 1.790 -2,000,000.00 -1,982,398.33 
08/05/02 1.806 17,601.67 
08/05/02 SALE 1.790 -1,000,000.00 -991,199.17 
08/05/02 1.806 8,800.83 
08/05/02 SALE 1.790 -1,000,000.00 -991,199.17 
08/05/02 1.806 8,800.83 
08/05/02 SALE 1.790 -1,000,000.00 -991,199.17 
08/05/02 1.806 8,800.83 
08/05/02 SALE 1.790 -1,000,000.00 -991,199.17 
08/05/02 1.806 8,800.83 
08/05/02 SALE 1.790 -1,000,000.00 -991,199.17 
08/05/02 1.806 8,800.83 
08/05/02 SALE 1.790 -1,000,000.00 -991,199.17 
08/05/02 1.806 8,800.83 
08/05/02 SALE 1.790 -8,000,000.00 -7,929,593.32 
08/05/02 1.806 70,406.68 
08/01/02 SALE 1.795 -25,000,000.00 -24,783,055.56 
08/01/02 1.791 216,944.44 
08/01/02 SALE 1.790 -50,000,000.00 -49,562,444.44 
08/01/02 1.806 ‘ 437,555.56 
08/01/02 SALE 1.810 -50,000,000.00 -49,542,472.22 
08/01/02 1.827 457,527.78 
08/01/02 SALE 1.830 -50,000,000.00 -49,550,125.00 
08/01/02 1.847 449,875.00 
08/01/02 SALE 1.730 -50,000,000.00 -49,560,069.44 
08/01/02 1.826 439,930.56 
08/01/02 MAT 1.885 -40,000,000.00 -39,729,816.67 
08/01/02 1.898 
08/01/02 SALE 1.790 -50,000,000.00 -49,671, 833.33 
08/01/02 1.802 328,166.67 
08/01/02 SALE 1.790 -32,000,000.00 -31,789,973.33 
08/01/02 1.802 21:05102'6:.657 
08/01/02 SALE 1.745 -50,000,000.00 -49,687,354.17 
08/01/02 1.756 312,645.83 
08/01/02 SALE 1.720 -50,000,000.00 -49,763,500.00 
08/01/02 1.728 236,500.00 
08/01/02 MAT 1.720 -50,000,000.00 -49,780,222.22 
08/01/02 1.728 
08/01/02 SALE 1.730 -15,000,000.00 -14,922,150.00 
08/01/02 1.739 77,850.00 


08/01/02 


PAGE: 2 
RUN: 09/04/02 00:04:01 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-272,840.00 
-17,303.34 
-17,303.34 

-8,651.66 
-8,651.66 
-8,651.66 
-8,651.66 
-8,651.66 
-8,651.66 
-69,213.35 

-208,315.97 

-402,750.00 

-404,736.11 

-396,500.00 

-387,138.89 

-270,183.33 

-293,361.11 

~18)7 751,24 

-261,750.00 

-219,777.78 

-219,777.78 


62), 722.510 


SETTLEMENT 


-560.00 
31,989,391.11 
216.33 
1,999,720.00 
-18.33 
1,999,720.00 
$9.27 
999,860.00 
SoMa) 
999,860.00 
-9.17 
999,860.00 
=9.17 
999,860.00 

29) 17 
999,860.00 
-9.17 
999,860.00 
-73.33 
7,998,880.00 
-340.28 

24 1991.74) e1 
-1,555.56 
49,966,750.00 
-3,062.50 
49,950,270.83 
-3,645.83 
49,950,270.83 
-3,062.50 
49,950,270.83 


40,000,000.00 
=1 555...56 
49,966,750.00 
-995.56 
31,978,720.00 
-1,166.66 
49,950,270.83 
-145.83 
49,983,423.61 


50,000,000.00 
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* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


T BILL 
T BILL 
T Bild 
Ta Bis: 
T BILL 
FEDERAL NATL MTG ASSN 
T Bill 
T Ba 1 
T Bill 
T Bald 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDL HOME LOAN BK CONS 
FEDL HOME LN MTG CORP 
T BILL 


T BILL 


Ge aYe/ GO. UN) a 3; 


MR. 
BANK BROK 
CASH DATE 

19 40 

£9 40 

r9 40 

19 40 

19 40 

19 87 

19 87 

19 40 

19 40 

19 87 

9 40 

19 40 

19 40 

19 40 

19 40 

9 40 

19 45 

alte) 87 

19 45 

ES 40 

19 40 

19 87 


DANTIEL 


MATURITY 
/ ENTRY 


08/22/02 
08/01/02 
08/22/02 
09/03/02 
08/22/02 
08/01/02 
08/29/02 
08/07/02 
08/15/02 
08/01/02 
08/01/02 
09/03/02 
08/08/02 
09/03/02 
08/15/02 
08/01/02 
08/15/02 
08/01/02 
08/29/02 
09/03/02 
08/14/02 
09/03/02 
08/22/02 
08/01/02 
08/22/02 
08/01/02 
08/22/02 
08/01/02 
08/22/02 
08/01/02 
08/19/02 
09/03/02 
08/21/02 
09/03/02 
08/27/02 
09/03/02 
08/28/02 
09/03/02 
08/15/02 
09/03/02 
08/29/02 
08/26/02 
08/29/02 


OF AN FRANCISCO 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

08/01/02 TO 08/31/02 
SETTLEMENT DATE BASIS 

25 FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
08/01/02 SALE 1.730 -25,000,000.00 -24,870,250.00 
08/01/02 1.739 129,750.00 
08/22/02 MAT 1.730 -4,000,000.00 -3,979,240.00 
08/22/02 739 
08/01/02 SALE 1.740 -25,000,000.00 -24,870,708.33 
08/01/02 1.749 129,291.67 
08/06/02 SALE 1.740 -25,000,000.00 -24,862,250.00 
08/06/02 1750 137,750.00 
08/01/02 SALE 1.725 -50,000,000.00 -49,762,812.50 
08/01/02 1.733 237,187.50 
08/01/02 MAT 1.720 -2,500,000.00 -2,489,847.22 
08/01/02 2a 
08/08/02 MAT 1.730 -2,500,000.00 -2,488,947.22 
08/08/02 1.738 
08/01/02 SALE 1.750 -50,000,000.00 -49,773,958.33 
08/01/02 1.758 226,041.67 
08/01/02 SALE 1.750 -50,000,000.00 -49,773,958.33 
08/01/02 1.758 226,041.67 
08/29/02 MAT 1.720 -35,000,000.00 -34,824,416.67 
08/29/02 1.729 
08/14/02 MAT 1.730 -33,000,000.00 -32,876,305.00 
08/14/02 PaI37 
08/01/02 SALE 1.710 -50,000,000.00 -49,800,500.00 
08/01/02 igo faliy, 199,500.00 
08/01/02 SALE 1.710 -50,000,000.00 -49,800,500.00 
08/01/02 seg aly) 199,500.00 
08/01/02 SALE 1.710 -50,000,000.00 -49,800,500.00 
08/01/02 ey EA) 199,500.00 
08/01/02 SALE 1.710 -50,000,000.00 -49,800,500.00 
08/01/02 a Ay aly) 199,500.00 
08/19/02 MAT 1.740 -5,000,000.00 -4,980,425.00 
08/19/02 e747 
08/21/02 MAT 1.740 -20,000,000.00 -19,919,766.67 
08/21/02 L747 
08/27/02 MAT 1.740 -12,000,000.00 -11,948,380.00 
08/27/02 1.748 
08/28/02 MAT 1.740 -5,000,000.00 -4,978,250.00 
08/28/02 1.748 
08/15/02 MAT 1.740 -14,000,000.00 -13,947,896.67 
08/15/02 1.746 
08/13/02 SALE 1.710 -33,000,000.00 -32,858,925.00 
08/13/02 ib 6 7/iL4) 141,075.00 
08/29/02 MAT 1.710 -45,000,000.00 -44,807,625.00 
08/29/02 a5 aey 


09/03/02 


PAGE: 3 
RUN: 09/04/02 00:04:01 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-104,520.83 
-20,760.00 
-103,916.67 
-109, 958.33 
-203,645.83 
-10,152.78 
-11,052.78 
-192,013.89 
-192,013.89 
-175,583.33 
-123,695.00 
-149,625.00 
-149,625.00 
-149,625.00 
-149,625.00 
-19,575.00 
-80,233.33 
-51,620.00 
-21,750.00 
-52,103.33 
-115,995.00 


=192),, 37/5010 


SETTLEMENT 


-364.57 
24,975,135.40 


4,000,000.00 
=51 043 
24,975,135.43 
-1,437.50 
24,973,645.83 
-291.67 
49,966,750.00 


2,500,000.00 


2,500,000.00 
= S 
49,966,750.00 
=e 8 
49,966,750.00 


35,000,000.00 


33,000,000.00 
=d14'5:383 
49,950). 270:.83 
=1'4:5;.183 
497,950; 270283 
=145°.83 
4197, 9507, 270583 
= 145383 
4:97, 9'1505, 2705.83 


5,000,000.00 
20,000,000.00 
12,000,000.00 
5,000,000.00 
14,000,000.00 
-880.00 


32,975, 800.00 


45,000,000.00 
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Cre T ¥7/ Cl07U NT ¥ OF SAN FRANCISCO 


MR. DANIEL DAL. Y 4.1 5) => 5 5 4 -= 4.4 8 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
08/01/02 TO 08/31/02 RUN: 09/04/02 00:04:01 
SETTLEMENT DATE BASIS 
25 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
39322 FEDL HOME LN MTG CORP 19 87 08/13/02 08/13/02 MAT 1.720 -5,000,000.00 -4,990,683.33 -9,316.67 

09/03/02 08/13/02 14723 5,000,000.00 
39328 T NOTE (95.24) 19 40 11/15/06 08/07/02 SALE 3.500 -25,000,000.00 -23,933,593.75 -199,728.26 -1,173,828.13 
08/02/02 08/07/02 4.559 1,066,406.25 25,307,150.14 

39345 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39346 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39347 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39348 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39349 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39350 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39351 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39352 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39353 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39354 T BILL 19 40 09/12/02 08/01/02 PURC 1.655 50,000,000.00 49,903,458.33 
08/01/02 08/01/02 1.658 -96,541.67 -49,903,458.33 

39355 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 25,000,000.00 24,927,812.50 
08/01/02 08/01/02 1.655 -72,187.50 -24,927,812.50 

39356 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39357 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39358 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39359 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39360 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39361 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39362 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39363 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 50,000,000.00 49,855,625.00 
08/01/02 08/01/02 1.655 -144,375.00 -49,855,625.00 

39364 T BILL 19 40 10/03/02 08/01/02 PURC 1.650 28,000,000.00 27,919,150.00 
08/01/02 08/01/02 1.655 -80,850.00 -27,919,150.00 
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* ACTIVE TRANSACTIONS * 


39372 
39373 
39374 
39375 
39376 
39377 
39378 
39379 
39380 
39381 
39382 
39383 
39384 
39385 


39386 


DESCRIPTION/ POOL# 
MEMO 


T BILL 

T BILL 

T BILL 

FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 

FEDL HOME LOAN BK CONS 
T BILL 

FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 

FEDERAL NATL MTG ASSN 

T BILL 

eaB ETS 

~ BELL 

T BILL 

T BILL 


T BILL 


Ger DY / (GO UEN DY Y. 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 40 

19 87 

L9 87 

19 87 

19 87 

19 87 

AS) 87 

19 40 

19 87 

19 87 

19 87 

19 87 

19 87 

19 87 

19 87 

19 87 

19 87 

19 87 

19 87 


OF AN RAN -G@ TS Go 

DANIEL DALY 415-554-4487 

DETAIL TRANSACTION REPORT - FIXED INCOME 

08/01/02 TO 08/31/02 
SETTLEMENT DATE BASIS 
25 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
10/03/02 08/01/02 PURC 1.650 4,000,000.00 3,988,450.00 
08/01/02 08/01/02 1.655 -11,550.00 
10/03/02 08/01/02 PURC 1.650 4,000,000.00 3,988,450.00 
08/01/02 08/01/02 1.655 -11,550.00 
10/03/02 08/01/02 PURC 1.650 6,000,000.00 5,982,675.00 
08/01/02 08/01/02 1.655 -17,325.00 
10/03/02 08/01/02 PURC 1.650 8,000,000.00 7,976,900.00 
08/01/02 08/01/02 1.655 -23,100.00 
10/23/02 08/02/02 PURC 1.695 1,000,000.00 996,139.83 
08/02/02 08/02/02 1.701 -3,860.17 
10/23/02 08/02/02 PURC 1.695 1,000,000.00 996,139.00 
08/02/02 08/02/02 1.702 -3,861.00 
10/23/02 08/02/02 PURC 1.695 1,000,000.00 996,139.00 
08/02/02 08/02/02 1.702 -3,861.00 
10/23/02 08/02/02 PURC 1.695 1,000,000.00 996,139.00 
08/02/02 08/02/02 1.702 -3,861.00 
10/23/02 08/02/02 PURC 1.695 1,000,000.00 996,139.00 
08/02/02 08/02/02 17102 -3,861.00 
10/04/02 08/02/02 PURC 1.690 16,000,000.00 15,952,680.00 
08/02/02 08/02/02 1.695 -47,320.00 
10/10/02 08/05/02 PURC 1.615 18,000,000.00 17,946,705.00 
08/02/02 08/05/02 1.620 -53,295.00 
10/30/02 08/07/02 PURC 1.675 12,000,000.00 11,953,100.00 
08/02/02 08/07/02 1.682 -46,900.00 
10/30/02 08/07/02 PURC 1.675 5,000,000.00 4,980,458.00 
08/02/02 08/07/02 1.682 -19,542.00 
10/30/02 08/07/02 PURC 1.675 5,000,000.00 4,980,458.00 
08/02/02 08/07/02 1.682 -19,542.00 
10/30/02 08/07/02 PURC 1.675 5,000,000.00 4,980,459.00 
08/02/02 08/07/02 1.682 -19,541.00 
10/30/02 08/07/02 PURC 1.675 13,000,000.00 12,949,191.67 
08/02/02 08/07/02 1.682 -50,808.33 
01/30/03 08/07/02 PURC 1.580 30,000,000.00 29,768,266.67 
08/07/02 08/07/02 1.592 -231, 733.33 
01/30/03 08/07/02 PURC 1.580 30,000,000.00 29,768,266.67 
08/07/02 08/07/02 1.592 -231,733.33 
02/06/03 08/08/02 PURC 1.505 5,000,000.00 4,961,956.94 
08/07/02 08/08/02 eee Splh7, -38,043.06 
02/06/03 08/08/02 PURC 1.505 44,000,000.00 43,665,221.11 
08/07/02 08/08/02 abe Gyaly/ -334,778.89 
11/07/02 08/08/02 PURC 1.565 20,000,000.00 19,920,880.56 
08/07/02 08/08/02 de Siall -79,119.44 
11/07/02 08/21/02 PURC 1.580 40,000,000.00 39,863,066.67 
08/26/02 08/21/02 1.585 -136, 933.33 


09/04/02 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 5 
00:04:01 


(GAIN) /LOSS 
SETTLEMENT 


-3,988,450.00 
-3,988,450.00 
-5,982,675.00 


-7,976,900.00 


= 9196": 153'9).18'3 
=9:9'6:,,1:3:9'.:010 
=9'9'6%,,.1'3'9:.. 010 
= 9:96 ,,1.3'9).:0:0 


=9916,,,1:3'9°.0'0 


-15,952,680.00 
-17,946,705.00 
-11,953,100.00 
-4,980,458.00 
-4,980,458.00 
-4,980,459.00 
-12,949,191.67 
-29,768,266.67 
-29,768,266.67 
-4,961,956.94 
-43,665,221.11 
-19,920,880.56 


-39,863,066.67 





"aay S Brcr 
ar io Cove sx Come 


Renany? awit wie veER 


Bi 


jkosuer urir tom vi . 


ESET KVL” MA SE, 


« 


BE FO\70\G3 oB\o5\o5 
ap\ez\ 8s ORGANS = 
HS\GA\os - 


Ba 


mn oe 


igs: -FO\R0\02 op\as (os. 


“OB\Os\ox 


To\20\c5 


_@a\os os 


a4 
gy 
if 
gs 
“i 
€a 
“Bs 
23 


ee 


eo 


#6 
| 


#0 


TOtsx071\es 
os\os\os 


THAZOVGS 
-68\O3\03 


FO\TC\IS 
ds \Cs oS 


Oyo ss: 
OB\os\o3 


TOY? 
G85 e363 
7e* 3 2 \or 
G03 \08 
rs 2g bee a orp 
ete F10S 
Feyeeies 
oF eran 
FatsAds 
USie- (Os 
Fs 249,93 
SS. oT\ ss 
raieahes 
OFUT Los 


 ~ 
TOASTS 


on. or\es 
FSa\VO7\Gs 


$>-08 <us\e5 





Os\os\os 





Ga\5h)o2 
oa\ol\os 


‘osLOl Ce 


92a\63'\c3 
o8\ or los 
DB\ OP 02 
SG\Os\05 
GPL. 0S\0F 


CS Leo? 


= 


ee.es\cr 
ae. e5\05 
$B.28.53 
rade 
SFL AS* G 
Gat on as 
“GRADS ies 
Fs a5 

seh crtes 
AS. 6T. ws 
eelor.das 
oe\or les 
SB STAOs 
aF\Ox aS 
Cs\5r.03 


les) 
EY DE 

nF 
2RGLE tee! 





a 


aii 


ot oe 


sss dior tigi orto 


ted & 
mc RE 


* 


70, 
pk a ce a GC) Ge Geet oe 


“pw 


ES 


ea 
in 


Pe ie Mie | 


Wie Wa 


fey 
. 
4 


b Sher @ 


& 


i832 "79" 00200700 


sagt! #" 900" 905-0 


g Reo" 000" to 


3 605° 090" 0D é 


73° 00s" 000° 90 





tat p09" bea 00 


cal 


ie" oto" 29: a0 
Fone sog*6e 


905" Hon oo. 


7 eo 
ana ri i 
dad’ 0nd’ od 
Hoc ) 
: 


> “=g9*s0e- 35 


pa weetaares 


+7a'oeK- a0 


e* aod’ «2806 
a7Te* ae 
4° 386° aise 


=t3' 223" rte 


aug ¢28' OF | 


~¢@* 200"90 ~ 


Tr ae2T06" 05. 
S29" See ae | 
73’ aee™ sea" o% 


=a5 ees GS 


se 323° bes 


a 1 
one 72° es 


=) 293-98 - 


| pe" ty 
See 


Ose" TER OF 


= $$" eo es: “h- 


~y Tey “ft 
T 2 4c% - 
ase ° 785 °° 30 
7 SIE "“H0 
aa’ 

J F ¢ 
Ss ae - 

7 33) 
a : f 
<< 

< v 
bu I 
“ru AF % 














& 
wl ~as 
ss * wre os 7 
>< - 
A ré 
~ = Re 
a : : ‘ 
ie “252* a3 vat ee 
' = ta¥ 
ae = ae 9a" o 
: <4" phe"od@ a 
ite a : 
Pe oe 
a - 
i 2ae' 42006 > 
-7* see 425° 50 
wk Cyc  gmceimamns : 


Tis ae | ry ria 


* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


39388 


39389 


39390 


39391 


DESCRIPTION/ POOL# 
MEMO 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


T BILL 


T BILL 


T BILL 


Gr TY / -G'O°UWN T Y 


MR. 
BANK BROK 
CASH DATE 

19 87 

87 

19 87 

87 

19 87 

19 87 

19 87 


DANTIEUL 


OF 


DALY 


FS) 


AN 


445 = 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ ENTRY 


08/27/02 
08/26/02 


09/03/02 
08/29/02 
08/28/02 


09/03/02 
10/03/02 
08/28/02 
10/03/02 
08/28/02 
10/03/02 
08/28/02 


FRANCIS 
Said) 42 = 
FIXED INCOME 


08/01/02 TO 08/31/02 
SETTLEMENT DATE BASIS 
25 FUNDS 

TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
08/26/02 PURC 1.680 35,000,000.00 
08/26/02 1.680 

08/27/02 MAT 1.680 -35,000,000.00 
08/27/02 1.680 

08/28/02 PURC 1.710 36,000,000.00 
08/28/02 aleeey ak) 

08/29/02 MAT 1.710 -36,000,000.00 
08/29/02 1.710 

08/28/02 PURC 1.640 26,000,000.00 
08/29/02 1.643 

08/28/02 PURC 1.640 50,000,000.00 
08/29/02 1.643 

08/28/02 PURC 1.640 50,000,000.00 
08/29/02 1.643 


Ce) 
448 7 


BOOK VALUE 
PREM / (DISC) 


34,998,366.67 
=i 633395 
=34,998,366.67 


3'5:;, 9:98, 290:.00 
=15,,710'.00 
-35,998,290.00 


25,958,544.44 
-41,455.56 
49,920,277.78 
270.2722 402 
49,920,277.78 
279 722402 


AMORT/ (ACCRET) 


=1',,633*:.33 


= 0100 


PAGE: 6 
RUN: 09/04/02 00:04:01 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 
=34 ,998',3:66 56.7 
35,000,000.00 
=35, 998, 2:90'..00 
36,000,000.00 
-25,958,544.44 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1.647 
( 47) 
SALE 1.842 
( 34) 
INTR 5.032 
( 55}) 
MAT 1.790 


PAR VALUE 


1420000000.00 


-1015000000.00 


-411000000.00 


Coe Ty) /A1CeOr Un N yy, OF SAN 


PR A NIG fs 7€ 0 


MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: yy 
08/01/02 TO 08/31/02 RUN: 09/04/02 00:04:01 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 


1416130183.59 


-1007652362.62 


-408758150.01 


-3,869,816.41 


7,347,637.38 


-1416130183.59 


-5,688,668.66 -1,200,250.22 1014541281.50 


-6,127,,643:. 75 


-2,241,849.99 408,,.758),150.02 
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CITY AND COUNTY OF SAN FRANCISCO 


OFFICE OF THE TREASURER 


SUSAN LEAL 
TREASURER 


DANIEL P. DALY 





October 4, 2002 


The Honorable Willie L. Brown Jr. 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


Y 
This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past three months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 23,135,563 Earned Interest Yield 
Total Net Earnings $ 20,277,520 Pooled Funds 3.109% 
Average Age of Portfolio 173 Days All Funds 2.949% 


Total cost of the securities on hand September 30, 2002 was $2,650,506,478 with a market value of 
$2,694,614,910 plus fixed assets accrued earnings of $9,441,183. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of September 30, 2002. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of September 2002, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on September 30, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of 


,,5eptember 2002. 
4 
Very truly yours, SV AAIINMERTCHnED TE 
A DOCUME! 11O VEL ! 
se. Ea eT a9 
z OCI 2002 
Susan Le ; 
Treasurer PSUR sea eR 
SAN FRANCISCO 
Enc. PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


CHIEF INVESTMENT OFFICER 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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9/01/02 


ASSETS 

4, 154,406.77 
5,736,725.89 
2,670,215,640.77 
2.614 
2,650,406,478.39 
2,654,902,647.09 
2.604 
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17735109 
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THROUGH 


ALL FUNDS 


LIABILITIES 


- 000 


.000 


00 


9/30/02 


ASSETS 

193/233 
100,000.00 

2.231 

100,000.00 
100,000.00 

22231 

91.00 


91° ..0:0 


TIME DEPOSITS 


RUN: 


LIABILITIES 


OCT 
SA N FRA 
PUBLIC L} 





PAGE: 1 
10/01/02 08:37:48 
TOTAL 


4,154,962.88 
5,736,909.22 
2),6707305640-77 
2.614 
2,650,506,478.39 
2,655,002,647.09 
2.604 
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SUMMARY DESCRIPTION 


(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 


(Investment 


Type) 


GIT y / @ou NT Y OF SAN PR As Ne =LS C70 


MR DANIEL DALY 415-554-4487 

INVESTMENT ToNiVeB Ne TOR -Y¥ 

INVESTMENTS OUTSTANDING AS OF 9/30/02 

MAJOR SORT KEY IS ICC# 

CUPN TRDNG BOOK 
RATE YIELD PRICE 
11 TREASURY BILLS 52.13% (C) 1.651 1.655 99.698 
12 TREASURY NOTES 29.20% (C) 4.448 4.795 98.846 
41 FNMA DISCOUNT NOTES 6.26% (C) 1.737 1.747 99.449 
43 FEDERAL HOME LOAN DISC NOTES 8.19% (C) 1.683 1.692 99.552 
44 FMC DISCOUNT NOTES 2.51% (C) 1.951 1.985 98.300 
91 NEGOTIABLE C.D.'S 1.70% (C) 1.700 1.700 100.000 
1010 PUBLIC TIME DEPOSIT . 00% (C) 2.200 2.200 100.000 
ASSETS FIXED 2.484 2.590 99.390 


RUN: 


PAR VALUE 


SHARES 


1,386,000,000.00 
783,005,000.00 
166,900,000.00 
218,000,000.00 
67,770,000.00 


45,000,000.00 


100,000.00 


10/02/02 


PAGE: 1 
00:07:34 


BOOK VALUE 


1,381, 
TTS; 
165, 
OF; 

66, 


45, 


815,539.99 
970,748.47 
979,816.45 
022 4024477 
617,970.71 
000,000.00 


100,000.00 
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(RPTMKT) 


3:93:5'7 
39359 
39360 
3i9'3'611 
39362 
39363 
39365 
39366 
39367 
39368 
39389 
39390 
39391 
39375 
39395 
39396 
3:93:97 
39398 
39399 
39400 


39401 


DESCRIPTION 


M 


GET Y¥ /C-O UND ¥ 
DANTEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


R 


PURCHASE MATURITY DATE 


BILL 
05/16/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/01/02 
BILL 
08/29/02 
BILL 
08/29/02 
BILL 
08/29/02 
BILL 
08/05/02 
BILL 
09/12/02 
BILL 
09/12/02 
BILL 
09/12/02 
BILL 
09/12/02 
BILL 
09/12/02 
BILL 
09/12/02 
BILL 
09/12/02 


10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/03/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 


10/10/02 


OF 
DALY 


SAN 
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INVESTMENTS OUTSTANDING AS OF 09/30/02 


CUSIP 


GL2795 D1 


912779 5EDL 


GI27 95RD 1 


912795LD1 


912795LD1 


912795LD1 


912795LD1 


912795LD1 


9212;795LD2 


912795LD1 


912795LD1 


912795LD1 


912795LD1 


912795LD1 


912795LD1 


912795LD1 


912795LE9 


912795LE9 


912795LE9 


912795LE9 


912795LE9 


912795LE9 


912795LE9 


912795LE9 


BANK 
BROK 


CPN RATE 
YTM TR 


1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6500 
1.6548 
1.6400 
1.6426 
1.6400 
1.6426 
1.6400 
1.6426 
1.6250 
Tt .649'8 
165750 
DFO 
1.6750 
Ay. 6x2 
1s6:7:50 
L...6:7572 
1.6750 
D672 
1.6750 
1.6772 
1.6750 
ao 
1.6750 
L67 72 


MAJOR SORT KEY IS ICC# 


FRANCIS CO 
LoS = 55 4 = 4) 4 8) 7 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


30,000,000.00 
29,795,250.00 
25,000,000.00 
24,927,612 .50 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
50,000,000.00 
49,855,625.00 
4,000,000.00 
3,988,450.00 
4,000,000.00 
3,988,450.00 
6,000,000.00 
5,982,675.00 
8,000,000.00 
7,976,900.00 
26,000,000.00 
25,958,544.44 
50,000,000.00 
49,920,277.78 
50,000,000.00 
49,920,277.78 
18,000,000.00 
17,946,705.00 
50,000,000.00 
49,934,861.11 
50,000,000.00 
49,934,861.11 
50,000,000.00 
49,934,861.11 
50,000,000.00 
49,934,861.11 
50,000,000.00 
49,934,861.11 
50,000,000.00 
49,934,861.11 
50,000,000.00 
49,934,861.11 


30,000,000.00 
100.0000000000 
25,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
4,000,000.00 
100.0000000000 
4,000,000.00 
100.0000000000 
6,000,000.00 
100.0000000000 
8,000,000.00 
100.0000000000 
26,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
17,994,375.00 
99 .96875000000 
49,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 
49,984,375.00 
99 .96875000000 
49,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 


RUN: 


10/02/02 


PAGE: 1 
00:08:01 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


201,825.00 
SUNGARD 
69,895.83 
SUNGARD 
139°, 7191.67 
SUNGARD 
139,791.67 
SUNGARD 
139,791.67 
SUNGARD 
139,791.67 
SUNGARD 
139,791.67 
SUNGARD 
139,795. 67 
SUNGARD 
1139), 79a 6:7 
SUNGARD 
Ti. 1e83:..33 
SUNGARD 
1d, 163;533 
SUNGARD 
16,775.00 
SUNGARD 
22,366.67 
SUNGARD 
39,086.67 
SUNGARD 
75,166.66 
SUNGARD 
75,166.66 
SUNGARD 
46,027.50 
SUNGARD 
44,201.39 
SUNGARD 
44,201.39 
SUNGARD 
44,201.39 
SUNGARD 
44,201.39 
SUNGARD 
44,201.39 
SUNGARD 
44,201.39 
SUNGARD 
44,201.39 
SUNGARD 


2,291.67 
4,583.33 
4,583.33 
4,583.33 
4,583.33 
4,583.33 
4,583.33 
4,583.33 

366.67 

366.67 

550.00 

133..33 
2,368.89 
4,555.56 
4,555.56 
1,642.50 
5,312.50 
5,312.50 
5,312.50 
5,312.50 
5,312.50 
5,312.50 


5,342.50 
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NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 


03/31/98 03/31/03 
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BILLS 


BILLS 


BILLS 
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(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 39402 T BILL 
09/12/02 10/10/02 
A 39403 T BILL 
09/12/02 10/10/02 
A 39404 T BILL 
09/12/02 10/10/02 
A 39405 T BILL 
09/12/02 10/10/02 
A 39406 T BILL 
09/12/02 10/10/02 
A 39407 T BILL 
09/12/02 10/10/02 
A 39408 T BILL 
09/12/02 10/10/02 
A 39409 T BILL 
09/12/02 10/10/02 
A 39410 T BILL 
09/12/02 10/10/02 
A 39411 T BILL 
09/12/02 10/10/02 
A 39385 T BILL 
08/08/02 11/07/02 
A 39386 T BILL 
08/21/02 11/07/02 
A 39312 UNITED STATES TREAS 
06/25/02 11/14/02 
A 39415 UNITED STATES TREAS 
09/20/02 11/14/02 
A 39334 UNITED STATES TREAS 
» 07/12/02 01/09/03 
A 39381 T BILL 
08/07/02 01/30/03 
A 39382 T BILL 
08/07/02 01/30/03 
A 39383 T BILL 
08/08/02 02/06/03 
A 39384 T BILL 
08/08/02 02/06/03 
SUBTOTAL (Investment Type) 


DANTIE 


L 


OF 
DALY 


SAN 
4 


BOR ACN CG. LS G70 


15 —) 5) 5:24) — 34 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795LE9 ae) 100 
87 000 
912795LE9 19 100 
87 000 
912795LE9 19 100 
87 000 
9127 95LE9 19 8:77 
87 000 
912795LE9 19 906 
87 000 
912795LE9 19 9902 
87 000 
912795LE9 Lg 804 
87 000 
912795LE9 9 9/344 
87 000 
912795LE9 ale) 858 
87 000 
912795LE9 19 925 
87 000 
912795LJ8 19 805 
87 000 
912795LJ8 a) 100 
87 000 
912795LK5 19 100 
87 000 
912:5795LK5 19 100 
87 000 
912795LT6 19 100 
40 000 
912795LW9 19 100 
87 000 
912795LW9 19 100 
87 000 
912795LX7 i9 904 
87 000 
912795LX7 19 100 
87 000 

BILLS 51.39% (M) 
9128274B5 19 5005 
89 000 
9128274B5 19 100 
89 000 


CPN RATE 
YTM TR 
146750 
L772 
1.6750 
aD oy or) 
1.6750 
16772 
1.6750 
16702 
1...6750 
1.6772 
126,750 
1.6772 
1.6750 
1:67 72 
16750 
6712 
1.6750 
1 S675 2 
126.750 
1.657 72 
1.5650 
iL. Ak 
1.5800 
1.5854 
1. 71:00 
17216 
1.5950 
1.5989 
1.6950 
1.7096 
1.5800 
1:59:23 
1.5800 
1.5923 
1.5050 
Lo L65 
1.5050 
1S 265 
1.6505 
156555 


5.5000 
5.6148 
5.5000 
5.6160 


PAR/ SHARES 
BOOK 
50,000,000.00 
49,934,861.11 
50,000,000.00 
49,934,861.11 
17,000,000.00 
16,977,852.79 
5,000,000.00 
4,993,486.11 
5,000,000.00 
4,993,486.11 
2,000,000.00 
1,997,394.44 
2,000,000.00 
1,997,394.44 
7,000,000.00 
6,990,880.56 
6,000,000.00 
5,992,183.33 
6,000,000.00 
5,992,183.33 
20,000,000.00 
19,920,880.56 
40,000,000.00 
39,863,066.67 
50,000,000.00 
49,662,750.00 
46,000,000.00 
45,887,906.94 
50,000,000.00 
49,573,895.83 
30,000,000.00 
29,768,266.67 
30,000,000.00 
29,768,266.67 
5,000,000.00 
4,961,956.94 
44,000,000.00 
43,665,221.11 
1386000000.00 
1381815539.99 


200,000.00 
19'9), 0120). 010 
8,650,000.00 
8,606,732.50 


48 7 


MARKET VALUE 
MARKET PRICE 
49,984,375.00 
99.96875000000 
49,984,375.00 
99.96875000000 
16,994,687.50 
99.96875000000 
4,998,437.50 
99.96875000000 
4,998,437.50 
99.96875000000 
1,999,375.00 
99.96875000000 
1,999,375.00 
99 .96875000000 
6,997,812.50 
99.96875000000 
5,998,125.00 
99.96875000000 
5,998,125.00 
99.96875000000 
19,968,750.00 
99.84375000000 
39,937,500.00 
99 .84375000000 
49,906,250.00 
99.81250000000 
45,913,750.00 
99.81250000000 
49,781,250.00 
99.56250000000 
29,850,000.00 
99.50000000000 
29,850,000.00 
99.50000000000 
4,973,,437-50 
99 .46875000000 
43,766,250.00 
99 .46875000000 
1384785312.50 
99.91236000000 


204,062.50 
102.0312500000 

8,825, 703.13 
102.0312500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
44,201.39 
SUNGARD 
44,201.39 
SUNGARD 
15,028.46 
SUNGARD 
4,420.14 
SUNGARD 
4,420.14 
SUNGARD 
1,768.06 
SUNGARD 
1,768.06 
SUNGARD 
6,188.19 
SUNGARD 
5,304.17 
SUNGARD 
5,304.17 
SUNGARD 
46,950.00 
SUNGARD 
71., 990.78 
SUNGARD 
232,750.00 
SUNGARD 
22,418.61 
SUNGARD 
190,687.50 
SUNGARD 
72,416.67 
SUNGARD 
72,416.67 
SUNGARD 
11,287.50 
SUNGARD 
99,330.00 
SUNGARD 


30.22 
SUNGARD 
1, 307.0 
SUNGARD 


10/02/02 


PAGE: 2 
00:08:01 


UNREALTIZED GAIN 
UNREALIZED LOSS 


1,806.25 
531.25 
531.25 
212.50 
212.50 
743.75 
637.50 
637.50 
919.44 

2,455.55 

10,750.00 

3,424.45 

16,666.67 

9,316.66 

9,316.66 
193.06 


1), ‘619185. 89 


5,052.50 


21°85, 97/0).163 
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(RPTMKT) 


INVEST 
NUMBER 


38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 


39100 


DESCRIPTION 


M 


GE TY / COUN T Y 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 


07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.28) 
12/31/01 12/31/03 
NOTE (99.28) 
12:/ 3:1 01-12. /. 336/03 
NOTE (99.28) 
1:2)/-31,/ 012 8112/1355/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 


DANTEL 


D 


ORE 
AL Y 


SAN 
4 


FRANCISCO 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/02 
MAJOR SORT KEY IS ICcc# 


CUSIP BANK 
BROK 

9128274B5 9 
89 

9128274B5 uBS) 
89 

912827620 19 
40 

912827620 19 
45 

912827620 9 
87 

912827620 19 
87 

9128276Z0 9 
40 

40 

40 

9128274U3 ‘Lg 
40 

9128274U3 9 
87 

9128274U3 1:9 
40 

9128274U3 19 
45 

9128274U3 LS 
87 

9128274U3 19 
87 

9128274U3 1:9 
89 

9128274U3 19 
87 

9128274U3 19 
45 

9128274U3 ae) 
87 

9128274U3 9 
87 

9128277H9 L9 
40 

9128277H9 AS 
45 

9128277H9 19 
89 

9128275A6 aly) 
74 

9128275A6 19 
74 


CPN RATE 
YTM TR 
5.5000 
5.6148 
5.5000 
5.6043 
3.8750 
4.2836 
3...8:750 
4.2877 
3.8750 
4.2877 
3.8750 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4; 355:3'3 
4.2500 
4.4261 
4.2500 
4.4142 
3.2500 
3.3302 
3'.2500 
3:53 3:02 
3.2500 
3.3302 
4.7500 
4.8246 
4.7500 
4.8925 


1 S8=- 5 54 - 44 8 7 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 
150,000.00 153,046.88 
149,257.50 102 .0312500000 
1,000,000.00 17 ,0210),.3'1 2550 
995,500.00 2:02..0312500000 


10,000,000.00 
9,922,656.25 
10,000,000.00 
9,921,875.00 
10,000,000.00 
9,921,875.00 
15,000,000.00 
14,912,109.38 
20,000,000.00 
19,884,375.00 
5,000.00 
4,431.25 
15,000,000.00 
14,368,359.38 
20,000,000.00 
19,942,187.50 
50,000,000.00 
49,738,281.25 
25,000,000.00 
24,865,234.38 
20,000,000.00 
19,892,187.50 
15,000,000.00 
14,909,765.63 
15,000,000.00 
14,910,937.50 
15,000,000.00 
14,903,906.25 
20,000,000.00 
19, 859,375.00 
15,000,000.00 
14,939,062.50 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,976,900.00 
15,000,000.00 
14,950,781.25 
15,000,000.00 
14,906,250.00 


10,181,250.00 
101.8125000000 
10,181,250.00 
101.8125000000 
10, 181,250.00 
101.8125000000 
15,271,875.00 
101.8125000000 
20,362,500.00 
101.8125000000 
5,185.94 
103.7187500000 
15,459,375.00 
103.0625000000 
20,612,500.00 
103 .0625000000 
51,531,250.00 
103.0625000000 
25,765,625.00 
103.0625000000 
20,612,500.00 
103.0625000000 
15,459,375.00 
103 .0625000000 
15,459,375.00 
103 .0625000000 
15,459,375.00 
103.0625000000 
20,612,500.00 
103.0625000000 
15,459,375.00 
103 .0625000000 
25,765,625.00 
103.0625000000 
15,318,750.00 
102.1250000000 
15,318,750.00 
102.1250000000 
15,318,750.00 
102.1250000000 
15,656,250.00 
104.3750000000 
15,656,250.00 
104.3750000000 


RUN: 


10/02/02 


PAGE: s) 


00:08:01 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


SUNGARD 
151.10 
SUNGARD 
97,927.99 
SUNGARD 
97,927.99 
SUNGARD 
97,927.99 
SUNGARD 
146,891.98 
SUNGARD 
195,855.98 
SUNGARD 
36.72 
SUNGARD 
240,794.84 
SUNGARD 
321,059.78 
SUNGARD 
802,649.46 
SUNGARD 
401,324.73 
SUNGARD 
321,059.78 
SUNGARD 
240,794.84 
SUNGARD 
240,794.84 
SUNGARD 
240,794.84 
SUNGARD 
321,059.78 
SUNGARD 
240,794.84 
SUNGARD 
401,324.73 
SUNGARD 
123,199.73 
SUNGARD 
123,199.73 
SUNGARD 
123,199.78 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 


3,789.38 
24,812.50 
258,593.75 
259,375.00 
259,375.00 
359,765.62 
478,125.00 
754.69 
091,015.62 
670,312.50 
792,968.75 
900,390.62 
720,312.50 
549,609.37 
548,437.50 
555,468.75 
753,125.00 
520,312.50 
860,351.56 
341,850.00 
341,850.00 
341,850.00 
705,468.75 


750,000.00 
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CUT iTs Yi) (GeO7 Uc Ney 


MR. 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38473 T NOTE (95.27) 
08/15/00 02/15/04 
38474 T NOTE (95.27) 
08/15/00 02/15/04 
38476 T NOTE (95.27) 
08/15/00 02/15/04 
38477 T NOTE (95.18) 
08/15/00 02/15/04 
38708 T NOTE (99.11) 
02/16/01 02/15/04 
38718 T NOTE (99.26) 
02/23/01 02/15/04 
38764 T NOTE (100.21) 
03/29/01 02/15/04 
38797 T NOTE (100.22) 
04/16/01 02/15/04 
38803 T NOTE (100.12) 
04/17/01 02/15/04 
38805 T NOTE (100.14) 
05/01/01 02/15/04 
38806 T NOTE (100.14) 
05/01/01 02/15/04 
38807 T NOTE (100.14) 
05/01/01 02/15/04 
37949 T NOTE (99.17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
38275 T NOTE (99.22) 
05/10/00 05/15/04 
38276 T NOTE (99.22) 
05/10/00 05/15/04 
38810 T NOTE (101.30) 
05/02/01 05/15/04 
39282 T NOTE (95.24) 
05/15/02 11/15/06 
SUBTOTAL (Investment Type) 12 TREASURY 


39393 FEDERAL NATL MTG ASSN DISC N 


09/03/02 10/01/02 


39311 FEDERAL NATL MTG ASSN DISC N 


06/25/02 10/02/02 


DANIEL 


OF 
Dea, iY 


SAN 


4 


ERAN Col Ss ¢€:oO 


SL Die) a aay aa 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/02 
MAJOR SORT KEY IS Icc# 


CUSIP BANK FUND 
BROK SAFE 
9128275A6 LES 100 
40 000 
9128275A6 LS 100 
45 000 
9128275A6 19 100 
89 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
40 000 
9128275A6 rg 100 
87 000 
9128275A6 19 100 
89 000 
9128275A6 19 100 
40 000 
9128275A6 19 100 
89 000 
9128275A6 1g 100 
45 000 
9128275A6 19 100 
40 000 
GIT28275E5 £9 100 
45 000 
9128275F5 19 100 
45 000 
9128275E5 19 100 
87 000 
9128275F5 19 100 
89 000 
91282 75EF5 ES 100 
40 000 
9128275F5 19 100 
40 000 
9128277F3 ES 100 
87 000 

NOTES 30.17% (M) 
313589H89 ake) 100 
40 000 
313589H97 19 100 
40 000 


CPN RATE 
YTM TR 
4.7500 
650975 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.57/58 
4.7500 
4.5848 
4.7500 
4.5818 
5:25:00 
5.8824 
5.52500 
6.7885 
5.25010 
62.7931 
5.2500 
6.7885 
5.25.00 
6.7885 
5.2500 
4.5642 
3.5000 
47,559 2 


4.4477 


1.6900 
LS 6:92:2 
2731010 
3833 


PAR/ SHARES 
BOOK 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,332,031.25 
30,000,000.00 
29,798,437.50 
18,000,000.00 
17,963,437.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25,089,843.75 
25,000,000.00 
25,111,328.13 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
9,467,187.50 
20,000,000.00 
18,934,375.00 
50,000,000.00 
50,960,937.50 
50,000,000.00 
47,867,187.50 
783,005,000.00 
773,970,748.47 


50,000,000.00 
49,934,277.78 
7,900,000.00 
7,862,415.75 


A087 


MARKET VALUE 
MARKET PRICE 
15,656,250.00 
104.3750000000 
15,656,250.00 
104.3750000000 
15,656,250.00 
104.3750000000 
15,656,250.00 
104.3750000000 
31,322,,.500-00 
104.3750000000 
18,787,500.00 
104.3750000000 
10,437,500.00 
104.3750000000 
10,437,500.00 
104.3750000000 
26,093,750.00 
104.3750000000 
26,093,750.00 
104.3750000000 
26,093,750.00 
104.3750000000 
26,093,750.00 
104.3750000000 
21,162,500.00 
105.8125000000 
10,581,250.00 
105.8125000000 
10,581,250.00 
105.8125000000 
10,581,250.00 
105.8125000000 
21,162,500.00 
105.8125000000 
52,906,250.00 
105.8125000000 
52,125,000.00 
104.2500000000 
812,927,060.95 
103.8214390000 


50,000,000.00 
100.0000000000 

1, 8997615297 
99.99513888889 


RUN: 


10/02/02 


PAGE: 4 
00:08:01 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
181,997.28 
SUNGARD 
109,198.37 
SUNGARD 
60,665.76 
SUNGARD 
60,665.76 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
151,664.40 
SUNGARD 
396,603.26 
SUNGARD 
198,301.63 
SUNGARD 
198,301.63 
SUNGARD 
198,301.63 
SUNGARD 
396,603.26 
SUNGARD 
991,508.15 
SUNGARD 
661,005.43 
SUNGARD 


65,722.22 
SUNGARD 
37,204 61 
SUNGARD 


1, 282;,032.25 
1, 262703125 
1, 2825032.25 
1pe24 208.75 
1,514,062.50 
824,062.50 
375,000.00 
368,750.00 
1,003,906.25 
982,421.87 
988,281.25 
986,328.12 
1,656,250.00 
1,114,062.50 
1; 115,625.00 
1,114,062.50 
2,228, 125:00 
1,945,312.50 


4,257,812.50 


- 00 
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(RPTMKT) 


39369 


39370 


39372 


393'72 


3:93°73 


39376 


39377 


39378 


39379 


39380 


3:93:92 


39091 


39340 


SUBTOTAL (Investment Type) 


39330 


39021 


39374 


39332 


39338 


39413 


DESCRIPTION 


GT Ly / (COU eNL Tey. 


M 


R 


PURCHASE MATURITY DATE 


FEDERAL NATL MTG ASSN 
07/10/02 10/02/02 
FEDERAL NATL MTG ASSN 
07/18/02 10/09/02 
FEDERAL NATL MTG ASSN 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN 
08/02/02 10/23/02 
FEDERAL NATL MTG ASSN 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN 
08/07/02 10/30/02 
FEDERAL NATL MTG ASSN 
09/03/02 11/01/02 
FEDERAL NATL MTG ASSN 
12/13/01 11/29/02 
FEDERAL NATL MTG ASSN 
07/18/02 01/15/03 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


FEDL HOME LOAN BK CONS DISC 


07/10/02 10/02/02 


FEDL HOME LOAN BK CONS DISC 


11/01/01 10/04/02 


FEDL HOME LOAN BK CONS DISC 


08/02/02 10/04/02 
F.H.L.B 

07/10/02 10/09/02 
F.H.L.B 

07/12/02 10/09/02 


FEDL HOME LOAN BK CONS DISC 


09/18/02 10/16/02 


41 FNMA DISCOUNT NO 


DANIEL 


OF 
DAL ¥ 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
313589H97 19 858 
40 000 
313589387 19 9907 
87 000 
313589168 19 803 
87 000 
313589L68 19 805 
87 000 
313589L68 19 905 
87 000 
313589L68 19 930 
87 000 
313589L68 eo) 9906 
87 000 
313589M59 19 804 
87 000 
313589M59 19 9615 
87 000 
313589M59 19 9904 
87 000 
313589M59 19 9:01: 
87 000 
313589M59 19 3 
87 000 
313589M75 ale) 100 
40 000 
313 589R3.9 19 100 
87 000 
313588AQ08 19 9906 
87 000 

6.19% (M) 
313385H90 19 100 
40 000 
313385731 19 100 
40 000 
3133857931 AES) 924 
87 000 
313385780 19 100 
87 000 
313385780 9 9615 
87 000 
313385K70 19 3 
40 000 


SAN FRANCISCO 
ALS=554 -44 5 9 

CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.7300 5,000,000.00 4,999,756.94 
1.7370 4,979,816.67 99.99513888889 
1.7250 3,000,000.00 2,998, 833.33 
1.7319 2,988,068.75 99.96111111111 
1.6950 1,000,000.00 998,930.56 
1.7013 996,139.83 99.89305555556 
1.6950 1,000,000.00 998,930.56 
1.7016 996,139.00 99.89305555556 
1.6950 1,000,000.00 998,930.56 
1.7016 996,139.00 99.89305555556 
1.6950 1,000,000.00 998,930.56 
1.7016 996,139.00 99.89305555556 
1.6950 1,000,000.00 998,930.56 
1.7016 996,139.00 99.89305555556 
1.6750 12,000,000.00 11,983,083.33 
1.6816 11,953,100.00 99.85902777778 
1.6750 5,000,000.00 4,992,951.39 
1.6816 4,980,458.00 99.85902777778 
1.6750 5,000,000.00 4,992,951.39 
1.6816 4,980,458.00 99.85902777778 
1.6750 5,000,000.00 4,992,951.39 
1.6815 4,980,459.00 99.85902777778 
1.6750 13,000,000.00 12,981,673.61 
1.6816 12,949,191.67 99.85902777778 
1.6800 25,000,000.00 24,962,326.39 
1.6846 24,931,166.67 99.84930555556 
2.0000 25,000,000.00 24,928,298.61 
2.0398  24,512,500.00 99.71319444444 
1.7500 6,000,000.00 5,968,730.00 
1.7655 5,947,208.33 99.47883333333 
1.7367 166,900,000.00 166,695,825.15 
1.7470 165,979,816.45 99.87766600000 
1.7200 29,000,000.00 28,998,646.67 
1.7269 28,883,613.33 99.99533333333 
2.0400 3,000,000.00 2,999,580.00 
220799 2,942,710.00 99.98600000000 
1.6900 16,000,000.00 15,997,760.00 
1.6950 15,952,680.00 99.98600000000 
13u7300% § 2187000,000.00° .27:98911546.67 
1.7376  27,877,554.44 99.96266666667 
15. 72100 5,000,000.00 4,998,133.33 
l7273 4,978,738.89 99.96266666667 
1.6700 17,000,000.00 16,988,100.00 
1.6822 16,977,786.67 99.93000000000 


RUN: 


10/02/02 


PAGE: 5 
00:08:01 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


19,943.05 
SUNGARD 
10;781.2 
SUNGARD 
2,824.51 
SUNGARD 
2;825.12 
SUNGARD 
2 e252 
SUNGARD 
2,825.12 
SUNGARD 
2,825.12 
SUNGARD 
30,708.33 
SUNGARD 
12,795.36 
SUNGARD 
12,795.36 
SUNGARD 
12,794.70 
SUNGARD 
33,267.36 
SUNGARD 
32,666.67 
SUNGARD 
405,555.56 
SUNGARD 
2187500 
SUNGARD 


115,001.11 
SUNGARD 
56,780.00 
SUNGARD 
45,066.67 
SUNGARD 
Vdd) 68110 
SUNGARD 
19,350.00 
SUNGARD 
10), Sas .38 
SUNGARD 


UNREALIZED LOSS 


=16.5:6'7 
SSS 08 
=33:2:516 
=-33'3'56 
=3'3 ./516 
=3.3...5'6 
=-725...0:0 
SiON 297 
=3 OMe OM 
=302.3)0 
=41:8'5 < As2 
=1,,,5,06.29)5 


1052243 105 


=3'537..33 


-4,468.81 


ise 


Salas lial 


44.44 


.00 
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INVESTMENT INVENTORY WITH MARKET VALUE 


(RPTMKT ) 


INVESTMENTS OUTSTANDING AS OF 09/30/02 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
A 39416 FEDL HOME LOAN BK CONS DISC 313385T89 19 
09/30/02 12/20/02 40 
A 39341 FEDL HOME LOAN BK CONS DISC 313384AC3 19 
07/18/02 01/03/03 40 
A 39417 FHLB 313384AQ2 19 
09/30/02 01/15/03 40 

SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 8.07% (M) 
A 39342 FEDL HOME LN MTG CORP DISC N 313397593 19 
07/22/02 10/10/02 40 
A 39018 FEDL HOME LN MTG CORP DISC N 313397L66 19 
10/31/01 10/23/02 45 
A 39092 FEDL HOME LN MTG CORP DISC N 313397P54 19 
12/13/01 11/15/02 87 

SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 2.51%(M) 
A 39394 WELLS NCD 94975NML4 19 
09/05/02 11/05/02 41 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 1.67%(M) 
A 39333 PUBLIC TIME DEPOSIT 19 
07/01/02 12/30/02 60 

SUBTOTAL (Investment Type) 1010 PUBLIC TIME DE . 00% (M) 


GRAND TOTAL 


806 
000 
100 
000 
100 
000 


100 
000 


9531 
000 


CPN RATE 
YTM TR 


1.6833 


2.2000 
2.2000 


225899 


PAR/SHARES 
BOOK 
50,000,000.00 
49,814,375.00 
20,000,000.00 
19,835,694.44 
50,000,000.00 
49,759,250.00 
218,000,000.00 
217 ,,022,402.77 


8,000,000.00 

7,969,600.00 
10,270,000.00 
10,061,219.46 
49,500,000.00 
48,587,151.25 
67,770,000.00 
66,617,970.71 


45,000,000.00 
45,000,000.00 
45,000,000.00 
45,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2666775000.00 
2650506478.39 


448 7 


MARKET VALUE 
MARKET PRICE 


49,815,555.56 
99.63111111111 
LOT 91S H8S3.33 
99.56916666667 
49,757, 083.33 
99.51416666667 


217, 458','23'8'389 
99.75148600000 


Jp 996 ;.640'.:0,0 
99.95800000000 
LO7259, 456.23 
99\58:9:7.33333333 
49,396,050.00 
99.79000000000 


677652, 146) ..1:3 
99.82609700000 


44, 996,47 64°..7.0 
99.99280377898 


44,9967, 761.70 
99.99280400000 


99,565.00 
99.56500000000 


9.9), 565,100 


2694614910.32 
101.0439540000 


RUN: 


10/02/02 


PAGE: 6 
00:08:01 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


2,297 267 
SUNGARD 
72,916.67 
SUNGARD 
2,250.00 
SUNGARD 


26,980.00 
SUNGARD 
195,914.51 
SUNGARD 
790,955.00 
SUNGARD 


55/7 25.0'.:00 
SUNGARD 


ear 
SUNGARD 


regs lales Meon ba 
57222 22 


=4, 4.26 6.7 


35,527.78 


60.00 
2322. 6 


75 942355 15 


397, L527, 900 se 
= 137 O16 9.89. 


x ag aie 


: 


teleexes. 
La Toe, Sere ee. 


Riek sOLYT (Tene Nese Ded. ” ‘omc oH 


BVA 


“ar\ev\03 | 


: Tis Pra?. sires ‘ 
Y Seas. 2s Boe TR LO ‘Coe 
FA\FT\O) FOUse\7= 
cl 2801S tint MONE ru Mi nus. 
64\35\02 FoA\ 3 
. J4745 BSG Ho mel EZ es 
‘EL, (YRaGecteUc 2A 
ay ne* 
Ay 4 
“= 
+ rald “ 4 4 
¥ re & ' Toi 
iS 2 - “ yo wy et 
4 iF ’ 
*» 


Src 


ren # 


epee 


BWUSEY! HWE OOF 


¥ 


ve 


oar. 


s79FR iO 2 





aéassosurd 


waz. 





Rd 


‘oot ‘03° ab - 


esse 


“one 

i, athe 
6 64 

‘Bee. 


eo 
TR: 


& #632809" oe 
2 vod ane” Ve 
42 “aoe ROS. Re 


= eh Wh +, ome i 


HAG x 
TO: "eee 


ee eT 


‘te 


a DOS ~% 


#2 
4 
#¢ 

ed 








= Sta <sa'y 
o- O58 ia} ? ©te' Gon wr -ae 
i ae en aeaaee <> 
at oct 78358 70 iv c 
atyietyvos 72 OG; J “a 26 UO “DEG ? 
i 0c ate Ja" gap eat we 
51> 3vCve ia S: 2 aoe je" G5" 900 "25 
£0 So 7*¢ J ¥ ‘re 
eee Lea ta Toe ¢206 ses po 
BFOXK sve inax «- Pia 
WIS Tat. With Che Ov h \ersre 
woot 20ud TA te MAY 
SWikeshe OMbaLyuptea v2. 
ee 2 Reo}! Ayu re > 
- ey SS wv FZ 7 
i ‘ oS <a ¥ 





s? 





aa ‘aenereoneue 


42\20G° 3RF* =e 





« eae ee <<) 


707 saranaaane 
im a. we se 





ny? est ESR is 


m9 Aiea ee 


$F pa qwo7es 
be xe 


ade 
as 5 


at rae: 3 529392 +9 ~ 


=a spe" 52 


+P S0FR0006 
Mae ee OS 


3° set’ OR 
ad. SOel eee 
? at ‘ey W 
a ‘ ‘ Nes 
45 Vid te 
é 
a ae 
iarwipet 7 ; 


— 


; 


ok ren ac t= 






a ee 


cy a ee Se ae 8 > 


Shaseen- 


_., 2 “Se 6. 
ae (i 
22° ete 
TaN 

22* santas 


= ors eae 


aa ae | ves 
a = = 7 = 
ltd —. F We 
es . hi cae 
> se Fae eT 
| ee ee 2 


= s Faring 
~~ 6a 6 Swe) ae 
“7 é3.°3 
2" sF RS 
= 
ee. =e eed @ —— 


oP" se - 46 
Sea a: Pee 
SS i Gtr 
i is 
: 
ae 5 uu? 
Sek 3 e 
z 2 
: - 
——————— 


<SIRPT) 


PPP ODE YOO DOOD DOPOD PPP PEPE DD DDD DDD PPD PP DDD DD 
Ww 
\O 
Ww 
\o 
oO 


SUBTOTAL 


A 36594 


448 7 


99.318 
99.711 
99.711 
998 7.10 
99.711 
99.711 
990.71 
99.711 
99.711 
99.711 
99.711 
99.711 
99'..7:1.11 
99.841 
99.841 
99.841 
99.704 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.870 
99.604 
99.658 
99.326 
99.756 
99.148 
99.228 
99.228 
99.239 
99.239 


Cote Dye /. GC OnUe NET OF SsAeN FRANCISCO 
MR. DANIEL D (Ay Ly 415-554 - 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 9/30/02 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
T BILL 912795LD1 100 10/03/02 05/16/02 000 1.755 1.767 
T BILL 912795LD1 858 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 859 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 9531 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 100 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 100 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 100 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 100 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 100 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 931 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 803 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 901 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 900 10/03/02 08/01/02 000 1.650 1.655 
T BILL 912795LD1 100 10/03/02 08/29/02 000 1.640 1.643 
T BILL 912795LD1 100 10/03/02 08/29/02 000 1.640 1.643 
T BILL 912795LD1 100 10/03/02 08/29/02 000 1.640 1.643 
T BILL 912795LE9 3. 10/10/02 08/05/02 000 1.615 1.620 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BELT 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BpB 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 100 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 877 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 906 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 9902 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 804 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 931 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 858 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LE9 925 10/10/02 09/12/02 000 1.675 1.677 
T BILL 912795LJ8 805 11/07/02 08/08/02 000 1.565 1.571 
T BILL 912795LU8 100 11/07/02 08/21/02 000 1.580 1.585 
UNITED STATES TREAS BILL 912795LK5 100 11/14/02 06/25/02 000 1.710 1.722 
UNITED STATES TREAS BILL 912795LK5 100 11/14/02 09/20/02 000 1.595 1.599 
UNITED STATES TREAS BILL 912795LT6 100 01/09/03 07/12/02 000 1.695 1.710 
T BILL 912795LW9 100 01/30/03 08/07/02 000 1.580 1.592 
T BILL 912795LW9 100 01/30/03 08/07/02 000 1.580 1.592 
T BILL 912795LX7 904 02/06/03 08/08/02 000 1.505 1.517 
T BILL 91279S5LX7 100 02/06/03 08/08/02 000 1.505 1.517 
(Investment Type) 11 TREASURY BILLS 52°. 13% (C) 1.651 1.655 
T NOTE (99.16) 9128274B5 5005 03/31/03 03/31/98 000 5.500 5.615 


99.505 


RUN: 


PAR VALUE 
SHARES 


30,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 

4,000,000.00 

4,000,000.00 

6,000,000.00 

8,000,000.00 
26,000,000.00 
50,000,000.00 
50,000,000.00 
18,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
17,000,000.00 

5,000,000.00 

5,000,000.00 

2,000,000.00 

2,000,000.00 

7,000,000.00 

6,000,000.00 

6,000,000.00 
20,000,000.00 
40,000,000.00 
50,000,000.00 
46,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 

5,000,000.00 
44,000,000.00 


200,000.00 


10/02/02 


PAGE: 1 
OO307 334 


BOOK VALUE 


29,795,250.00 
24, 927,812.50 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
49,855,625.00 
3,988,450.00 
3,988,450.00 
5,982,675.00 
7,976,900.00 
25,958,544.44 
49,920,277.78 
49,920,277.78 
17, 946,705.00 
49,934,861.11 
49,934,861.11 
49,934,861.11 
49,934,861.11 
49,934,861.11 
49,934,861.11 
49,934,861.11 
49,934,861.11 
49,934,861.11 
16,977,852.79 
4,993,486.11 
4,993,486.11 
1,997,394.44 
1,997,394.44 
6,990,880.56 
5,992,183.33 
5,992,183.33 
19,920,880.56 
39,863,066.67 
49,662,750.00 
45,887,906.94 
49,573,895.83 
29,768,266.67 
29,768, 266.67 
4,961,956.94 
43,665,221.11 


199,010.00 


ei ie 
400 OT N08 193 Ds\zSh0s 000 
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SUBTOTAL 


By 39393 


DESCRIPTION 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.7) 

T NOTE (99.7) 

T NOTE (99.7) 

T NOTE (99.135) 
T NOTE (99.135) 
T NOTE (88.20) 
T NOTE (95.26) 
T NOTE (99.23) 
T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 
T NOTE (99.13) 
T NOTE (99.13) 
T NOTE (99.12) 
T NOTE (99.10) 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.28) 
T NOTE (99.28) 
T NOTE (99.28) 
T NOTE (99.22) 
T NOTE (99.12) 
T NOTE (95.27) 
T=NOTE’ =(9'5% 27)" 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (99.17) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (101.30) 
T NOTE (95.24) 


(Investment Type) 


FEDERAL NATL MTG ASSN DI 313589H89 


Cort YG OnU Ne WY 


MR. 


9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128277H9 
9128277H9 
9128277H9 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
912'8275E5 
9128275F5 
9128277F3 


12 TREASURY NOTES 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 


100 


DAL Y 


OF SAN 


BR A N°€ Lf S73 C10 


A Se 
EN VE Not :0 Rey 


MAJOR SORT KEY IS ICC# 


MATURITY 


PURCHASE SAF/ 


(TICKER) DATE PURP 
03/31/03 03/31/98 000 
03/31/03 03/31/98 000 
03/31/03 03/31/98 000 
06/30/03 07/02/01 000 
06/30/03 07/02/01 000 
06/30/03 07/02/01 000 
06/30/03 07/09/01 000 
06/30/03 07/09/01 000 
08/15/03 09/27/94 000 
11/15/03 11/28/00 000 
11/15/03 04/11/01 000 
11/15/03 05/15/01 000 
11/15/03 05/15/01 000 
11/15/03 05/16/01 000 
11/15/03 05/23/01 000 
11/15/03 05/23/01 000 
11/15/03 05/23/01 000 
11/15/03 05/25/01 000 
11/15/03 06/04/01 000 
11/15/03 06/04/01 000 
12/31/03 12/31/01 000 
12/31/03 12/31/01 000 
12/31/03 12/31/01. .000 
02/15/04 02/16/99 000 
02/15/04 02/16/99 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 08/15/00 000 
02/15/04 02/16/01 000 
02/15/04 02/23/01 000 
02/15/04 03/29/01 000 
02/15/04 04/16/01 000 
02/15/04 04/17/01 000 
02/15/04 05/01/01 000 
02/15/04 05/01/01 000 
02/15/04 05/01/01 000 
05/15/04 11/15/99 000 
05/15/04 05/10/00 000 
05/15/04 05/10/00 000 
05/15/04 05/10/00 000 
05/15/04 05/10/00 000 
05/15/04 05/02/01 000 
11/15/06 05/15/02 000 
29.20% (C) 
10/01/02 09/03/02 000 


5.5 4 4 
9/30/02 
CUPN TRDNG 
RATE YIELD 
5.500 5.616 
5.500 5.615 
5.500 5.604 
3.875 4.284 
3.875 4.288 
3.875 4.288 
328750044187 
3.875 4.182 
5.750 7.520 
4.250 5.816 
4.250 4.368 
4.250 4.474 
4.250 4.480 
4.250 4.481 
4.250 4.509 
4.250 4.505 
4.250 4.526 
4.250 4.553 
4.250 4.426 
4.250 4.414 
3.250: 3.330 
3.250° 3.330 
3.250 3',330 
4.750 4.825 
4.750 4.892 
4.750 6.092 
4.750 6.092 
4.750 6.092 
4.750 6.184 
4.750 4.994 
4.750 4.824 
4.750 4.515 
4.750 4.487 
4.750 -4..612 
4.750 4.576 
4.750 4.585 
4.750 4.582 
5.250 5.882 
5.250 6.788 
5.250 6.793 
5.250 6.788 
5.250 6.788 
5.250 4.564 
3.500 4.559 
4.448 4.795 
1.690 1.692 


448 7 


99.500 
99'..5.0'5 
99.550 
99.2277) 
9:9, 289 
919.219 
99°.414 
VO 4 22 
88.625 
95.789 
oe raed fect 
9947 
99.461 
99'..4:6 4 
99.398 
99.406 
99'5 359 
99.297 
99°. 594 
9962 
99.846 
99.846 
99.846 
99672 
995.375 
95.828 
95.828 
95°'828 
95.547 
99.328 
9905 797. 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 
97) 53d 
94.672 
94.656 
94.672 
94.672 
101.922 
95734 


99.869 


RUN: 


PAR VALUE 
SHARES 


8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000, 000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 


10/02/02 


PAGE: 2 
00:07:34 


BOOK VALUE 


8,606,732.50 
149,257.50 
995,500.00 
9,922,656.25 
9,921,875.00 
9,921,875.00 
14,912,109.38 
19,884,375.00 
4,431.25 
14,368,359.38 
19,942,187.50 
49,738,281.25 
24,865,234.38 
19,892,187.50 
14,909,765.63 
14,910,937.50 
14,903,906.25 
19,859,375.00 
14,939,062.50 
24,905,273.44 
14,976,900.00 
14,976,900.00 
14,976,900.00 
14,950,781.25 
14,906,250.00 
14,374, 248-75 
14,374, 2106-95 
14,374,206\.75 
14,332, 032.25 
29,798,437.50 
17,963,437.50 
10,062,500.00 
10,068,750.00 
25,089, 843.75 
25, 1D, 328 a3 
25,105,468.75 
25,107,421.88 
19,506,250.00 
9,467,187.50 
9,465,625.00 
9,467,187.50 
18,934,375.00 
50,960,937.50 
47,867,187.50 


49), 9384), 204.08 
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SUBTOTAL 


3:93:30 
39021 
39374 
39332 
39338 
39413 
39416 
39341 
39417 


PPP PPP Yr py 


SUBTOTAL 


A 39342 
A 39018 
Ra 391092 


SUBTOTAL 


A 393.94 


SUBTOTAL 


AK 39333 


SUBTOTAL 


DESCRIPTION 

FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 


(Investment Type) 


FEDL HOME 
FEDL HOME 
FEDL HOME 
F.H.L.B 
FH. 1.38 
FEDL HOME 
FEDL HOME 
FEDL HOME 
FHLB 


LOAN 
LOAN 
LOAN 


LOAN 
LOAN 
LOAN 


BK 
BK 
BK 


BK 
BK 
BK 


(Investment Type) 


Car TY /s7C OU NET. Y 
DANTIEL D 
INVESTMENT ni 


MR. 


313'589H9'7 
313589H97 
313589387 
313589L68 
313589L68 
313589L68 
313589L68 
313589L68 
313589M59 
313589M59 
313589M59 
313589M59 
313589M59 
313589M75 
313589R3.9 


313588AQ8 


41 FNMA DISCOUNT 


CONS 
CONS 
CONS 


CONS 
CONS 
CONS 


43 FEDERAL HOME LOAN DISC 


O00 


GUD 


FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 
FEDL HOME LN MTG CORP DI 


(Investment Type) 


WELLS NCD 


(Investment Type) 


44 F 


MC 


313385H90 
313385331 
313385331 
313385380 
313385380 
313385K70 
313385T89 
313384AC3 
313384AQ2 


313397093 
313397L66 
31339,7P54 


100 


806 
100 
100 


DISCOUNT NOTES 


94975NML4 


100 


91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Investment Type) 


1010 PUBLIC TIME DEPOSIT 


95B8u: 


OF S 
AD. 


AN 


N V 


FRANCISCO 
4505" i= 


MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 
10/02/02 06/25/02 
10/02/02 07/10/02 
10/09/02 07/18/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/23/02 08/02/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
10/30/02 08/07/02 
11/01/02 09/03/02 
11/29/02 12/13/01 
01/15/03 07/18/02 
6.26% (C) 
10/02/02 07/10/02 
10/04/02 11/01/01 
10/04/02 08/02/02 
10/09/02 07/10/02 
10/09/02 07/12/02 
10/16/02 09/18/02 
12/20/02 09/30/02 
01/03/03 07/18/02 
01/15/03 09/30/02 
8.19% (C) 
10/10/02 07/22/02 
10/23/02 10/31/01 
1/15/0292 12:/13)/ 01 
2251 5:(C) 
11/05/02 09/05/02 
i eeTiO sa (@) 
12/30/02 07/01/02 
.00%(C) 


000 
000 
000 
000 
000 
000 
000 
000 
000 


000 
000 
000 


000 


000 


Sse ea 
ENTORY 
INVESTMENTS OUTSTANDING AS OF 


9/30/02 
CUPN TRDNG 
RATE YIELD 

PetSOe Ms 73'8 
7300 S17 Se 
LTA e e732 
695," 1701 
12695, 12702 
L695) “es/02 
1 i695- (1.7.02 
TT O9Se lis 102 
W6752 1682 
1.675 12682 
1.675 1.682 
£2675 1682 
LY675" 22682 
25680) 156.85 
2.000 :2..040 
Laie fo 0) ie Ls Ao) 
L737 d.7 47 
e210 e257 
2.040 2.080 
1-690 1.69:5 
PSS OMS ee S8 
Loi 20" 27 
L670 “1.682 
1.1650) 1.6516 
L750" 1.764 
1620 ‘1.628 
£683: .1.'692 
DRO soe eli. 
2)'05,0) -+2'.10:93 
1597.0) 9 2.0.07 
T2951 1.985 
17/00 As. 7.0:0 
L=O07 £5700 
Zi Zi00- ~2-2)0'0 
2200) 92.200 


448 7 


99.524 
99:.596 
99.602 
99.614 
99.614 
99.614 
99.614 
99.614 
99.609 
9:96.09 
99'.609 
99°560'9 
99:..609 
O9R 12/5 
98.050 
9:9) 12;0 


99 2599 
98.090 
99.704 
99°°563 
$9575 
99.869 
99). 62:9) 
99.5278 


100.000 


PAGE: 3 


RUN: 10/02/02 00:07:34 


PAR VALUE 
SHARES 


7,900,000.00 
5,000,000.00 
3,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
12,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
13,000,000.00 
25,000,000.00 
25,000,000.00 
6,000,000.00 


29,000,000.00 

3,000,000.00 
16,000,000.00 
28,000,000.00 

5,000,000.00 
17,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 


8,000,000.00 
10,270,000.00 
49,500,000.00 


100,000.00 


BOOK VALUE 


7,862,415.75 
4,979,816.67 
2,988,068.75 
996,139.83 
996,139.00 
996,139.00 
996,139.00 
996,139.00 
11,953,100.00 
4,980,458.00 
4,980,458.00 
4,980,459.00 
12,949 ,191-67 
24,931,166.67 
24,512,500.00 
5,947,208.33 


28,883,613.33 
2,942,710.00 
15,952,680.00 
27,877, 554.44 
4,978,738.89 
16,977, 786.67 
49,814,375.00 
19,835,694.44 
49,759,250.00 


7,969,600.00 
10,061,219.46 
48,587, 152..25 


100,000.00 
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Geren Yj-/.C°OsUcN TY OF SAN FRANCIS ¢co 
MR. DANIEL DALY 415-554-4487 
{SIRPT) INVESTMENT TEN Vi OBEN cork. Y. 
INVESTMENTS OUTSTANDING AS OF 9/30/02 
MAJOR SORT KEY IS ICC# 


PAGE: 4 
RUN: 10/02/02 00:07:34 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE  PURP RATE YIELD PRICE SHARES BOOK VALUE 
REPORT TOTALS sass= =s=55=5=5 ======5 


ASSETS FIXED 22484 2.590 99.390 2),666,775,000.00 °2,.650,506,47823:9 
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Cat DY 9/7. G10 UN: “Lay: OF SAN FRANCISCO 
MR. DA Nel Eel DALY 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT IN VEN TT © R Y RUN: 10/02/02 00:07:34 
INVESTMENTS OUTSTANDING AS OF 9/30/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39333 PUBLIC TIME DEPOSIT 9531 12/30/02 07/01/02 000 2.200 2.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 2.200 2.200 100:..000 100,000.00 100,000.00 





REPORT TOTALS Seseee5e S=SeeeeS= S=SSSSeSeSe SSS SSS SSS SS SSH SSSHS HSS SS SH SS SH SS SS SS SSS 
ASSETS FIXED 2.200 2.200 100.000 100,000.00 100,000.00 
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Gi TeY/ C0. .U IN TY OVE: SAN FRANCISCO 


MR. DANIEL D: At -¥ 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: al 
09/01/02 TO 09/30/02 RUN: 10/02/02 00:07:21 
SETTLEMENT DATE BASIS 
17 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

36594 T NOTE (99.16) 19 03/31/03 09/30/02 INTR 5.500 -5,500.00 
09/30/02 10/01/02 09/30/02 5.615 5,500.00 

36595 T NOTE (99.16) 19 03/31/03 09/30/02 INTR 5.500 -237,875.00 
09/30/02 10/01/02 09/30/02 5.616 237,875.00 

36596 T NOTE (99.16) 19 03/31/03 09/30/02 INTR 5.500 -4,125.00 
09/30/02 10/01/02 09/30/02 5.615 4,125.00 

36597 T NOTE (99.16) 19 03/31/03 09/30/02 INTR 5.500 -27,500.00 
09/30/02 10/01/02 09/30/02 5.604 27,500.00 
39016 FEDL HOME LN MTG CORP 19 40 09/27/02 09/23/02 SALE 2.000 -30,000,000.00 -29, 448, 333.33 -545,000.00 -1,100.00 
09/23/02 09/23/02 2037 551,666.67 29,994,433.33 

39017 FEDL HOME LN MTG CORP 19 45 09/27/02 09/27/02 MAT 2.030 -25,000,000.00 -24,533,381.94 -466,618.06 
10/01/02 09/27/02 2.069 ; 25,000,000.00 

39030 FEDL HOME LOAN BK CONS 19 40 09/20/02 09/20/02 MAT 1.940 -10,000,000.00 -9,828,633.33 -171,366.67 
10/01/02 09/20/02 1.974 10,000,000.00 

39031 FEDL HOME LOAN BK CONS 19 40 09/30/02 09/30/02 MAT 1.940 -11,000,000.00 -10,805,568.89 -194,431.11 
10/01/02 09/30/02 1.975 11,000,000.00 

39076 FEDL FARM CRED BK CONS 19 40 09/20/02 09/20/02 MAT 1.930 -9,000,000.00 -8,860,075.00 -139,925.00 
10/01/02 09/20/02 1.960 9,000,000.00 

39179 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -2,000,000.00 -1,981,092.21 -18,907.79 
10/01/02 09/05/02 1.888 2,000,000.00 

39180 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -5,000,000.00 -4,952,730.56 -47,269.44 
10/01/02 09/05/02 1.888 5,000,000.00 

39181 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -5,000,000.00 -4,952,730.56 -47,269.44 
10/01/02 09/05/02 1.888 5,000,000.00 

39182 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -8,000,000.00 -7,924,368.89 =-75,631.11 
10/01/02 09/05/02 1.888 8,000,000.00 

39183 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -8,000,000.00 -7,924,368.90 -75,631.10 
10/01/02 09/05/02 1.888 8,000,000.00 

39184 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -3,000,000.00 -2,971,638.33 -28,361.67 
10/01/02 09/05/02 1.888 3,000,000.00 

39185 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -3,000,000.00 -2,971,638.33 -28,361.67 
10/01/02 09/05/02 1.888 3,000,000.00 

39186 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -3,000,000.00 -2,971,638.33 -28,361.67 
10/01/02 09/05/02 1.888 3,000,000.00 

39187 T BILL 19 87 09/05/02 09/05/02 MAT 1.870 -7,000,000.00 -6,933,822.78 -66,177.22 
10/01/02 09/05/02 1.888 7,000,000.00 
39210 T BILL 19 87 09/26/02 09/12/02 SALE 2.030 -50,000,000.00 -49,486,861.11 -473,666.67 =F OOP soe 
09/12/02 09/12/02 2.051 513,138.89 49,967,625.00 

39310 FEDERAL NATL MTG ASSN 19 87 09/11/02 09/11/02 MAT 1.730 -12,000,000.00 -11,955,020.00 -44,980.00 
10/01/02 09/11/02 e737, 12,000,000.00 

39323 FEDL HOME LOAN BK CONS 19 40 09/18/02 09/18/02 MAT 1.720 -5,000,000.00 -4,982,083.33 -17,916.67 
10/01/02 09/18/02 Te H26 5,000,000.00 

39324 FEDL HOME LOAN BK CONS 19 40 09/18/02 09/18/02 MAT 1.720 -50,000,000.00 -49, 820,833.33 -179,166.67 
10/01/02 09/18/02 17216 50,000,000.00 
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* ACTIVE TRANSACTIONS * 


319335 


319336 


3.93'3°7 


39345 


39346 


39347 


39348 


39349 


39350 


39351 


393'52 


39353 


39354 


39358 


39364 


39392 


39393 


39394 


39395 


39396 


3:93)97/ 


DESCRIPTION/ POOL# 


MEMO 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


FEDL HOME LOAN BK CONS 


T. 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


WELLS NCD 


T 


ly 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


T BILL 


GE Toy 3) (G20 UN TY. 


MR. 
BANK BROK 
CASH DATE 

BS) 40 

a9 40 

1:9 45 

9 87 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

1:9 87 

19 40 

ag 40 

a) 41 

19 87 

IS) 87 

9 87 


DANTE L 


OF 
DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
09/30/02 
SETTLEMENT DATE BASIS 


MATURITY 
/ENTRY 


09/11/02 
10/01/02 
09/04/02 
10/01/02 
09/11/02 
10/01/02 
09/13/02 
10/01/02 
09/12/02 
09/10/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
09/12/02 
10/01/02 
10/03/02 
09/03/02 
10/03/02 
09/30/02 
11/01/02 
09/03/02 
10/01/02 
09/03/02 
11/05/02 
09/05/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 


09/01/02 


TRADE/ 
SETTLE 


09/11/02 
09/11/02 
09/04/02 
09/04/02 
09/21/02 
09/11/02 
09/13/02 
09/13/02 
09/10/02 
09/10/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/03/02 
09/03/02 
09/30/02 
09/30/02 
09/03/02 
09/03/02 
09/03/02 
09/03/02 
09/05/02 
09/05/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 


TO 


17 FUNDS 


TXN COUPON 


TYP YIELD 
MAT A 120 
fT 25 
MAT 1.700 
1.704 
MAT e720 
LZ 
MAT 1.4720 
1.725 
SALE 92.7655 
1.658 
MAT 1.655 
1.658 
MAT 1.'65:5 
1.658 
MAT 1655 
15658 
MAT 1.655 
1..658 
MAT 16.55 
1.658 
MAT i655 
1.658 
MAT 1-165:5 
1.658 
MAT Ad 6:5'5 
£658 
MAT 1.3655 
116158 
SALE 1.650 
1.655 
SALE 1.650 
1.655 
PURC. 41.680 
1...6:85 
PURC 1.690 
1.692 
PURC 1.700 
1.700 
PURC 41..67'5 
1677 
BURG] 1167/5 
D675 
PURE J 675 
dl 1677 


FRANCIS 
A OMe Om One tee 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-23,000,000.00 
=2;; 3'40:, 0:00 ..'0'0 
-2,000,000.00 
-8,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-50,000,000.00 

-28,000,000.00 
25,000,000.00 
50,000,000.00 
45,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 


a 


448 7 


BOOK VALUE 
PREM / (DISC) 


-22,930,770.00 
-2,334,033.00 
=1,994, 271241 
-7,975,920.00 


-49,903,458.33 
96,541.67 
-49,903,458.33 


-49,903,458.33 
-49,903,458.33 
-49,903,458.33 
-49,903,458.33 
-49,903,458.33 
-49,903,458.33 
-49,903,458.33 
-49,903,458.33 


-49.,855.,625 .00 
14:°4,,:3:7'5:.0'0 
= 2/1, 919+, 5'0:0:0 
80,850.00 
24,931. 16667 
=68),833.33 
49,934,277.78 
“65,722.22 
45,000,000.00 


49,934,861.11 
-65,138.89 
49,934,861.11 
-65,138.89 
49,934,861.11 
-65,138.89 


AMORT/ (ACCRET) 


=6:9),.2:3'0',0.0 


='5:,.9: 677 2.010 


-5,828.89 


-24,080.00 
-91,944.45 
-96,541.67 
-96,541.67 
-96,541.67 
-96,541.67 
-96,541.67 
-96,541.67 
-96,541.67 
-96,541.67 
-96,541.67 
-75,625.00 


Tl 4:O'010>.20'0 


PAGE: 2 
RUN: 10/02/02 00:07:21 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 
23,000,000.00 
2,340,000.00 
2,000,000.00 
8,000,000.00 
180.56 
49,995,222.22 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
416.67 
49,930,833.33 
-186.67 
27,996,336.67 
-24,931,166.67 
-49,934,277.78 
-45,000,000.00 
-49,934,861.11 


=4'9), 93/4), 86d... dad! 


-49,934,861.11 
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* ACTIVE TRANSACTIONS * : 

INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
39398. T BLL 19 87 
393399 (Te BEL 19 87 
39400 T BILL 19 87 
39401 T BILL 19 87 
39402 T BILL 19 87 
39403 T BILL 19 87 
39404 T BILL 19 87 
39405 T BILL Aue) 87 
39406 T BILL 19 87 
39407 T BILL 19 87 
39408 T BILL 19 87 
39409 T BILL 1'9 87 
39410 T BILL 19 87 
3940) T BILL 19 87 
39412 FEDL HOME LN MTG CORP 19 40 
40 

39413 FEDL HOME LOAN BK CONS 19 40 
39414 FEDL HOME LOAN BK CONS 19 40 
40 

39415 UNITED STATES TREAS BI 19 87 
39416 FEDL HOME LOAN BK CONS 19 40 
39417 FHLB aS 40 


DANIEL 


F 


DALY 


AN 
4 


DETAIL TRANSACTION REPORT - 
09/30/02 
SETTLEMENT DATE BASIS 


MATURITY 
/ ENTRY 


10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
10/10/02 
09/12/02 
09/19/02 
09/18/02 


10/01/02 
10/16/02 
09/18/02 
09/20/02 
09/19/02 


10/01/02 
11/14/02 
09/20/02 
12/20/02 
09/30/02 
01/15/03 
09/30/02 


09/01/02 


TRADE/ 
SETTLE 


09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/12/02 
09/18/02 
09/18/02 
09/19/02 
09/19/02 
09/18/02 
09/18/02 
09/19/02 
09/19/02 
09/20/02 
09/20/02 
09/20/02 
09/20/02 
09/30/02 
09/30/02 
09/30/02 
09/30/02 


TO 


17 FUNDS 


TXN COUPON 
TYP YIELD 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


PURC 


MAT 


PURC 


PURC 


PURC 


FRAN C IS 
ote 515) 4K 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
17,000,000.00 
5,000,000.00 
5,000,000.00 
2,000,000.00 
2,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
50,000,000.00 
-50', 000, 000.00 
17,000,000.00 
40,000,000.00 
-40,000,000.00 
46,000,000.00 
50,000,000.00 


50,000,000.00 


eo 


448 7 


BOOK VALUE 
PREM / (DISC) 


49,934,861.11 
-65,138.89 
49,934,861.11 
-65,138.89 
49,934,861.11 
-65,138.89 
49,934,861.11 
-65,138.89 
49,934,861.11 
-65,138.89 
49,934,861.11 
-65,138.89 
16,977,852.79 
299), 149.00 
4,993,486.11 
-6,513.89 
4,993,486.11 
-6,513.89 
1,997,394.44 
-2,605.56 
1,997,394.44 
-2,605.56 
6,990,880.56 
-9,119.44 

6 992,183..33 
-7,816.67 

5, 992,183).33 
=7 8162.67 
49,997,750.00 
-2,250.00 
-49,997,750.00 


16,977, 786.67 
=29),213 -33 
39,998,222.22 
eT Te 78 
-39,998,222.22 


45,887,906.94 
-112,093.06 
49,814,375.00 
-185,625.00 
49,759,250.00 
-240,750.00 


PAGE: 3 
RUN: 10/02/02 00:07:21 
(INTEREST) (GAIN) /LOSS 


SETTLEMENT 


AMORT/ (ACCRET) 
-49,934,861.11 
-49,934,861.11 
-49,934,861.11 
-49,934,861.11 
-49,934,861.11 
-49,934,861.11 
-16,977,852.79 

-4,993,486.11 
-4,993,486.11 
-1,997,394.44 
-1,997,394.44 
-6,990,880.56 
-5,992,183.33 
-5,992,183.33 


=4:9-99)7/,; FS 030:0 


-2,250.00 
50,000,000.00 
-16, 977, 786.67 
-39,998,222.22 
=1,, 777.78 


40,000,000.00 
-45,887,906.94 
4:97, 614), 30500 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/ POOL# 
MEMO 


Cr Try 7 COUNT Y¥ OF SAN FE ReA NN) Cel s-¢, 0 


MR. DANIEL Dear 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
09/01/02 TO 09/30/02 RUN: 10/02/02 00:07:21 
SETTLEMENT DATE BASIS 
17 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 


CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
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* ACTIVE TRANSACTIONS * 


TYPE/ WEIGHTED 


TXN# 


PAR 


YIELD 


PAR VALUE 


1.665 873,000,000.00 


1.806 


5.615 


1. 702 


-208000000.00 


-741340000.00 


COE Pee / C100) Nes ¥ O 


F SAN ER AN CL S.€ Oo 


MR. DANIEL DALY 415-554-448: 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/02 TO 09/30/02 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) 


871,649,346.38 


-206613427.77 


=73873161:6; 01 


=1;350,,,653...62 


1/366,572.23 


(INTEREST) 


ST 26S peso d2 
-275,000.00 


=2,608,383-.99 


PAGE: 5 


RUN: 10/02/02 00:07:21 


-$,383:.89 
Daas 


SETTLEMENT 


871,649, 346.38 


207, 884,450.55 


738), 731, 616.702 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


39333 PUBLIC TIME DEPOSIT 


@ipry/ € OU NYY, OF SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/02 TO 09/30/02 


SETTLEMENT DATE BASIS 


FUND: 953:1 AIRPORT POOL-CONTINGENCY FD 


BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 


PAGE: 6 
RUN: 10/02/02 00:07:23 
(INTEREST) (GAIN) /LOSS 


CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
19 12/30/02 09/30/02 INTR 2.200 -556.11 
09/30/02 10/01/02 09/30/02 2.200 556.11 
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Grr “fT -yes/ (COs UN TY, OF SAN rR AN Gers €.0 


MR. DANIEL DA hh X 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
09/01/02 TO 09/30/02 RUN: 10/02/02 00:07:23 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
INTR 2.200 -556.11 





3 
2 


“# 
= + 
" et 
we | 
- 
uw Ee 
.2 
Te 
ra 
es % 
—— 
\~ 
_ 3 
Micd 
‘2 


4 


nt oe 
a. 
* > 
on ty 
pe 
- J 
ia 7 
3 “4 
4 
a 
r » 
‘* 
+ 
0 
4 
&, 
6 
J 


GARG THAMES 


STUAeA 


has 


oa VAS 


(Se ‘a) 


be} 
; " 
— 
Fh 
my 
* 
nm 

\ 
x & 
- “J 
oF 

~~ 

; 

Pod 
4 
é 
& 
a 
a 
of tev! 
oo 
7 
c 
~ 





ce oe 


A Pe 
Tad. 


sTFRe 


mn 


wus 


Ow 
an 





; CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 





WD SUSAN LEAL 
| ( TREASURER 
DANIEL P. DALY 

2 CHIEF INVESTMENT OFFICER 

November 4, 2002 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 

Mayor of San Francisco City and County of San Francisco 

City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past four months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 27,417,702 Earned Interest Yield 
Total Net Earnings $ 26,652,465 Pooled Funds 3.095% 
Average Age of Portfolio 190 Days All Funds 2.944% 


Total cost of the securities on hand October 31, 2002 was $2,582,204,482 with a market value of 
$2,623,650,731 plus fixed assets accrued earnings of $12,112,581. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of October 31, 2002. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of October 2002, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on October 31, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of October 2002. 


DOCUMENTS DEPT. 
NOV - 6 2002 


SAN FRANCISCO 
PUBLIC LIBRARY 





Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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1 
(FS/ERNFS) 


CL Tey COUN Ty OF 1S AN ROR Al Nac 2 S06 
MR DANTE D- Dia bly 415-554-4487 
POR? E10 Lf oO. “SP at 7 os Totus PAGE: 1 
10/01/02 THROUGH 10/31/02 RUN: 11/01/02 10:05:59 
ALL FUNDS 
~------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- ; 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD: ——«4,282,139.29s—i(“<“‘<t«tsztww”™”””™”™”™”™”™”™”™”™!™COOU!!!!!!O! N/A «4, 282,139.29 
TOTAL NET EARNINGS THIS PERIOD: 6,374,755.41 00 189.45 N/A 6,374,944.86 
AVERAGE DAILY PORTFOLIO BALANCE: 2,561,558,109.05 00 100,000.00 N/A 2,561,658,109.05 
EARNED INCOME YIELD THIS PERIOD: 2.930 .000 25231 N/A 2.930 
END OF PERIOD PORTFOLIO BALANCE: 2,582,104,482.33 .00 100,000.00 N/A 2,582,204,482.33 
CURRENT AMORTIZED BOOK VALUE: 2,586,794,016.50 00 100,000.00 N/A 2,586,894,016.50 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 2.560 .000 2.231 N/A 2.560 
WEIGHTED AVERAGE DAYS TO MATURITY: 190.59 00 60.00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 190.59 00 60.00 N/A N/A 
NET PORTFOLIO YIELD, 365-DAY BASIS: 2.930 
DOCUMENTS DEPT 


NOV - 6 2002 


SAN FRANCISCO 
PUBLIC LIBRARY 
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Cpie th yen /5C OL UaN sD cy, OF SAN POR A N.C -I°S:. CO 
Moka. DANTIEL DALY APES) = (55a Ayame 442 Bin] PAGE: 1 
(SIRPT) INVESTMENT IENVEN TORY RUN: 11/02/02 00:01:40 
INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 33.89%(C) P44 O53. 0, 9IR4 ST 880,000,000.00 875,048,442.61 
(Inv Type) 12 TREASURY NOTES 28.81% (C) 4.496 4.854 98.806 753,005,000.00 744,016,948.47 
(Inv Type) 41 FNMA DISCOUNT NOTES 9.85% (C) 13626 1:::638 993/33 256,000,000.00 254,291,875.00 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 14.17% (C) 1653: 1.658 99.711 367,000,000.00 3:65: 93:87356..66 
(Inv Type) 44 FMC DISCOUNT NOTES 7.67% (C) te tLo6 7a. 730 » 995280 199,500,000.00 198:;063 7765.25 
(Inv Type) 81 COMMERCIAL PAPER DISC 3.86% (C) 1.610 1.614 99.745 100,000,000.00 99:'-745,,083°.34 
(Inv Type) 91 NEGOTIABLE C.D.'S 1.74% (C) £2 700 25700) -1.0'0:. 0.00 45,000,000.00 45,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT .00% (C) 2.200 2.200 100.000 100,000.00 100,000.00 


REPORT TOTALS SSSS= SS5S5= SSeS SSE SSeS SSSSSSseses Sess eseeeeeeeeeee= 
ASSETS FIXED 2.437 2.946 99.292 .2,600,605,000.00 ~2,582,204,482.33 
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(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
39385 T BILL 
08/08/02 11/07/02 
39386 T BILL 
08/21/02 11/07/02 
39312 UNITED STATES TREAS 
06/25/02 11/14/02 
39415 UNITED STATES TREAS 
09/20/02 11/14/02 
39466 T BILL 
10/23/02 11/21/02 
39467 T BILL 
10/23/02 11/21/02 
39334 UNITED STATES TREAS 
07/12/02 01/09/03 
39381 T BILL 
08/07/02 01/30/03 
39382 T BILL 
08/07/02 01/30/03 
39383 T BILL 
08/08/02 02/06/03 
39384 T BILL 
08/08/02 02/06/03 
39448 T BILL 
10/10/02 02/06/03 
39449 T BILL 
10/10/02 02/06/03 
39450 T BILL 
10/10/02 02/06/03 
39451 T BILL 
10/10/02 02/06/03 
39452 T BILL 
10/10/02 02/06/03 
39453 T BILL 
10/10/02 02/06/03 
39443 T BILL 
10/04/02 03/27/03 
39444 T BILL 
10/04/02 03/27/03 
39434 T BILL 
10/04/02 04/03/03 
39435 T BILL 
10/04/02 04/03/03 
SUBTOTAL (Inv Type) 
36594 T NOTE (99.16) 


03/31/98 03/31/03 


M 


BILLS 


BILLS 


BILLS 


Gat TY /1C7O.UE NT Y 


R 


11 TREASURY BILLS 


DANTE 


L 


OF 


DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 
912795LJ8 LS 805 
87 000 
912795LJ8 alge) 100 
87 000 
912795LK5 19 100 
87 000 
912795LK5 19 100 
87 000 
912795LL3 dg) 100 
87 000 
912795LL3 19 100 
87 000 
912795LT6 19 100 
40 000 
912795LW9 19 100 
87 000 
912795LW9 19 100 
87 000 
912795LX7 19 904 
87 000 
912795LX7 19 100 
87 000 
912795LX7 19 100 
87 000 
912795LX7 9 100 
87 000 
912795LX7 1:9 100 
87 000 
912795LX7 1:9 100 
87 000 
912795LX7 19. 100 
87 000 
912795LX7 19 100 
87 000 
912795ME8 9) 100 
87 000 
912795ME8 19 100 
87 000 
912795MF5 19 9532 
87 000 
912795MF5 9, 859 
87 000 

33.43% (M) 
9128274B5 19 5005 
89 000 


SAN ERAN ¢€ IS. C0 
415-554-4487 
CPN RATE PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
1.5650 20,000,000.00 19,993,750.00 
1.5712 19,920,880.56 99.96875000000 
1.5800 40,000,000.00 39,987,500.00 
1.5854 39,863,066.67 99.96875000000 
1.77100 50,000,000.00 49,968,750.00 
DF 216 49,662,750.00 99.93750000000 
1.5950 46,000,000.00 45,971,250.00 
1.5989 45,887,906.94 99.93750000000 
1.6550 35,000,000.00 34,967,187.50 
1.6572 34,953,338.19 99.90625000000 
1.6550 30,000,000.00 29,971,875.00 
1.6572 29,960,004.17 99.90625000000 
1.6950 50,000,000.00 49,859,375.00 
1.7096 49,573,895.83 99.71875000000 
1.5800 30,000,000.00 29,887,500.00 
1.5923 29,768,266.67 99.62500000000 
1.5800 30,000,000.00 29,887,500.00 
1.5923 29,768,266.67 99.62500000000 
1.5050 5,000,000.00 4,981,250.00 
1.5165 4,961,956.94 99.62500000000 
1.5050 44,000,000.00 43,835,000.00 
1.5165 43,665,221.11 99.62500000000 
1.5050 50,000,000.00 49,812,500.00 
1.5125 49,751,256.94 99.62500000000 
1.5050 50,000,000.00 49,812,500.00 
1.5125 49,751,256.94 99.62500000000 
1.5050 50,000,000.00 49,812,500.00 
1.5125 49,751,256.94 99.62500000000 
1.5050 50,000,000.00 49,812,500.00 
1.5125 49,751,256.94 99.62500000000 
1.5050 50,000,000.00 49,812,500.00 
115125 49,751,256.94 99.62500000000 
1.5050 50,000,000.00 49,812,500.00 
1.5225 49,751,256.94 99.62500000000 
1.4650 50,000,000.00 49,718,750.00 
1.4754 49,645,958.33 99.43750000000 
1.4650 50,000,000.00 49,718,750.00 
1.4754 49,645,958.33 99.43750000000 
1.4650 50,000,000.00 49,703,125.00 
1.4759 49,631,715.28 99.40625000000 
1.4650 50,000,000.00 49,703,125.00 
1.4759 49,631,715.28 99.40625000000 
1.5441 880,000,000.00 877,029,687.50 
1.5528 875,048,442.61 99.66246400000 
5.5000 200,000.00 203,375.00 
5.6148 199,010.00 101.6875000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
13:7.902..07 
SUNGARD 
126,400.00 
SUNGARD 
306,375.00 
SUNGARD 
815. 775:9'8 3:4 
SUNGARD 
14,481.25 
SUNGARD 
12), 41:2.-5:0 
SUNGARD 
263,666.67 
SUNGARD 

sa eee ee 
SUNGARD 
$1'3.5,.233'533 
SUNGARD 

17 P61 36 
SUNGARD 
156,352.78 
SUNGARD 
45,986.41 
SUNGARD 
4'5\ 29: 8'6.. 
SUNGARD 
45), 986.014 
SUNGARD 
45,986.11 
SUNGARD 
45,986.11 
SUNGARD 
45,986.11 
SUNGARD 
5:6:, 9i7:2).22 
SUNGARD 
56, 9/222 
SUNGARD 
56, 9:7'2).:2'2 
SUNGARD 
56), 9712...22 
SUNGARD 


967.03 
SUNGARD 


11/02/02 


PAGE: Z 
00:02:46 


UNREALIZED GAIN 
UNREALIZED LOSS 


=), 03:3..3:3 


=, 966.67 


=3:75%10.0 


27 200): 2.0 


-631.94 


=§41 6.7 
247842. 510 


6,000.00 


6,000.00 


1,525..:70 


137714265 Ded! 


1155 °2'5.6...°9'5 


15), 256.95 


15 772'9.6:.:915 


15, 2'5'6.,.29'5 


LS,,.25'6.95 


15,256.95 


15, 819.45 


15,819.45 


14,437.50 


14,437.50 


200,819.91 
-6,803.89 
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(RPTMKT) 


INVEST 
NUMBER 


36597 
38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38829 
38830 
38831 
38832 
38841 
38843 
39105 
37378 
3'7:377/9 


38473 


DESCRIPTION 


M 


CET ¥u/ COU NYT Y¥ 


R 


PURCHASE MATURITY DATE 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 


NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.28) 


QV BYTE LOM = 127/35 03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 


DANTIE 


L 


OF 


DAY Ln ¥ 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128274B5 


9128274B5 


9128274B5 


912827620 


912827620 


912827620 


912827620 


912827620 


9128274U3 


9128274U3 


9128274U3 


9128274U3 


9128274U3 


912827403 


912827403 


9128274U3 


9128274U3 


9128274U3 


9128274U3 


9128277H9 


9128275A6 


912827506 


9128275A6 


BANK 
BROK 


FUND CPN RATE 


SAFE 


SAN FRANCISCO 
415-5 5 4- 44 8 7 
PAR/SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
5.5000 8,650,000.00 85.795, 968.75 
5.6160 8,606,732.50 101.6875000000 
5.5000 150,000.00 1525.0 9s 25 
5.6148 149,257.50 101.6875000000 
5.5000 1,000,000.00 1, 026,:8:75:..0:0 
5.6043 995,500.00 101.6875000000 
3.8750 10,000,000.00 10,165:,625..00 
4.2836 9; 922,656.25 101 .6562500000 
3.,8:75:0 10,000,000.00 £0),2:6:57,.6:2'5..:0:0 
4.2877 9-921 ,.875.00 ~101.6562500000 
3:..8:7:50 10,000,000.00 10,.1.6'5:,,6:2'51.. 0:0 
4.20141 9,921,875.00 101.6562500000 
3.8750 15,000,000.00 1'5:,.24:8:,:43 7.5.0 
4.1866 14,912,109.38 101.6562500000 
3.8750 20,000,000.00 20, 3'3:1.,,.250'..00 
4.1824 19,884,375.00 101.6562500000 
5.7500 5,000.00 5 171 28:8 
7.5200 4,431.25 103.4375000000 
4.2500 15,000,000.00 15,445,312.50 
5.8164 14,368,359.38 102.9687500000 
4.2500 20,000,000.00 2:0',,5:93:,, 750... 010 
4.3676 19,942,187.50 102.9687500000 
4.2500 50,000,000.00 51.,484,.375.)00 
4.4736 49,738,281.25 102.9687500000 
4.2500 25,000,000.00 25 7-742,,187..:50 
4.4803 24,865,234.38 102.9687500000 
4.2500 20,000,000.00 2:0;,,5935..750...0'0 
4.4805 19,892,187.50 102.9687500000 
4.2500 15,000,000.00 157445 3 Ai 5.0 
4.5089 14,909,765.63 102.9687500000 
4.2500 15,000,000.00 15,445,312 5:0 
4.5055 14,910,937.50 102.9687500000 
4.2500 15,000,000.00 Sy i425. 25:0 
4.5258 14,903,906.25 102.9687500000 
4.2500 20,000,000.00 2:01,:5:9'3',,.750%:00 
4.5533 19,859,375.00 102.9687500000 
4.2500 15,000,000.00 1'5\, 445,312.50 
4.4261 14,939,062.50 102.9687500000 
4.2500 25,000,000.00 295,142 ,18:7.5,510 
4.4142 24,905,273.44 102.9687500000 
3).2500 15,000,000.00 Y57-3:2877750..00 
353302 14,976,900.00 102.1250000000 
4.7500 15,000,000.00 15,637,500.00 
4.8246 14,950,781.25 104.2500000000 
4.7500 15,000,000.00 LS, 637,500). 010 
4.8925 14,906,250.00 104.2500000000 
4.7500 15,000,000.00 15), (6:3 7),,5 00:00 
6.0915 14,374,218.75 104.2500000000 


RUN: 


11/02/02 


PAGE: 2 
00:02:46 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


41,824.18 
SUNGARD 
ew 
SUNGARD 
47,835.66 
SUNGARD 
13'0';:5:70..\65 
SUNGARD 
13:0, /5:710:..615 
SUNGARD 
£3)0;;,5:7:0:.65 
SUNGARD 
19'S, 8:5:5\..98 
SUNGARD 
261,141.30 
SUNGARD 
60.94 
SUNGARD 
294,497.28 
SUNGARD 
392,663.04 
SUNGARD 
981,657 60: 
SUNGARD 
490,828.80 
SUNGARD 
392,663.04 
SUNGARD 
29/4, 4:95) «28 
SUNGARD 
294,497.28 
SUNGARD 
2:94. 4:9:7,..2:8 
SUNGARD 
3'92',663;..04 
SUNGARD 
2947497), 28 
SUNGARD 
490,828.80 
SUNGARD 
164,266.30 
SUNGARD 
PSO 9302 
SUNGARD 
151), 029 702 
SUNGARD 
I52,,-02'9'.02 
SUNGARD 


18197,.23.6:..2'5 


352 13. 15 


2:47-3°15530:0 


242;,968). 75 


243,750.00 


243,750.00 


3:3'6.73:218 7.32 


446,875.00 


740.63 


1,076 ,953).12 


651,,562:..5:.0 


1,746 ,;093°.75 


876, 953':12 


701.,,562..5:0 


535 7;546../87 


534), 3:7:5:.:0'0 


541,406.25 


134 375500 


506,250.00 


836,914.06 


341,850.00 


686,718.75 


731,250.00 


1p 2OSy 28d. .215 


i 
4 
) 
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(RETMKT) 


INVEST 
NUMBER 


3:84:77 ‘T. 
38708 T 
38718. T. 
38764 T 
38797 
38803 T 
38805 T 
38806 T 
38807 T 
3:7949 T 
38273 T 
38274 T 
38275 T 
38276 T 
38810 T 


3'92'8:2 > TF. 


SUBTOTAL 


39392 FEDERAL NATL MTG ASSN DISC N 


39091 FEDERAL NATL MTG ASSN DISC N 


39340 FEDERAL NATL MTG ASSN DISC N 


DESCRIPTION 
PURCHASE MATURITY DATE 


NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 
NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 
04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 


05/15/02 11/15/06 


(Inv Type) 


09/03/02 11/01/02 
12/13/01 11/29/02 


07/18/02 01/15/03 


M 


Chr Ty, f.iG70, Ui Nal Y 


R 


12 TREASURY NOTES 


DANIEL 


OF 
DALY 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 

BROK 

9128275A6 19 
45 

9128275A6 19 
89 

9128275A6 19 
40 

9128275A6 19 
40 

9128275A6 19 
40 

9128275A6 19 
87 

9128275A6 19 
89 

9128275A6 19 
40 

912827506 19 
89 

9128275A6 19 
45 

9128275A6 19 
40 

9128275F5 19 
45 

9128275F5 19 
45 

9128275F5 19 
87 

9128275F5 19 
89 

9128275F5 19 
40 

9128275F5 19 
40 

9128277F3 19 
87 

29.77% (M) 

313589M75 19 
40 

313589R39 19 
87 

313588AQ8 19 
87 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
9906 
000 


SAN FRANC 2S €'o0 
4565 =) 55 4 44 Bin 7 

PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.7500 15,000,000.00 1:5:, 63:7; 5:0:0:.'0:0 
6.0915 14,374,218.75 104.2500000000 
4.7500 15,000,000.00 15,6377, 50.0:...0.0 
6.0915 14,374,218.75 104.2500000000 
4.7500 15,000,000.00 15,637,500.00 
6.1845 14,332,031.25 104.2500000000 
4.7500 30,000,000.00 3:1, 2:75, 0:00. 0:0 
4.9941 29,798,437.50 104.2500000000 
4.7500 18,000,000.00 18,765,000.00 
4.8236 17,963,437.50 104.2500000000 
4.7500 10,000,000.00 10,425,000.00 
4.5147 10,062,500.00 104.2500000000 
4.7500 10,000,000.00 10,425,000.00 
4.4868 10,068,750.00 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.6109 25,089,843.75 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.5758 25,111,328.13 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.5848 25,105,468.75 104.2500000000 
4.7500 25,000,000.00 26,062,500.00 
4.5818 25,107,421.88 104.2500000000 
5.2500 20,000,000.00 2 Lp; 215:0;40'0 
5.8824 19,506,250.00 105.6562500000 
5.2500 10,000,000.00 110756'5:,°6 2:5: 30:0 
6.7885 9,467,187.50 105.6562500000 
5.2500 10,000,000.00 10 5:6'5;,:6:2:5)..010. 
6. 793 9,465,625.00 105.6562500000 
5.25100 10,000,000.00 1:0), 5i6;5: :6.2:5: 1030, 
6.7885 9,467,187.50 105.6562500000 
5.2500 20,000,000.00 2 372 5102010 
6.7885 18,934,375.00 105.6562500000 
5.25100 50,000,000.00 52 718/28, 215 1010 
4.5642 50,960, 93°7..50° 105:.6562500000 
3.5000 50,000,000.00 5a 5:8'5:9'5.3:7.5;210:0 
4.5592 47,867,187.50 103.7187500000 
4.4959) 7/53;,,005;,,,000:..00; 7/81. ,1:5)7,,-67:1..:8'8 
4.8536 744,016,948.47 103.7387100000 
1.6800 25,000,000.00 25,000,000.00 
1.6846 24,931,166.67 100.0000000000 
2.0000 25,000,000.00 24,965,972.22 
2.0398 24,512,500.00 99.86388888889 
1.7500 6,000,000.00 5,978,000.00 
1. 76515 2), S47, 20833: “99263333 383833 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
L521,,,01:9:..02 
SUNGARD 
L522, O019'.:0.2 
SUNGARD 

PS 7 7.0:1:9..,0:2 
SUNGARD 
302,038.04 
SUNGARD 
PBI, 222.83 
SUNGARD 
£0:0),,6:79...3'5 
SUNGARD 
1:00) :6,7'9....3'5: 
SUNGARD 
215.4) 619/815 377 
SUNGARD 
20157.698i03:7 
SUNGARD 
251 76:98 23°7 
SUNGARD 
251,16:9:8:0377 
SUNGARD 
485,054.35 
SUNGARD 
242 ROA s ast 
SUNGARD 
242 DIZT ANT 
SUNGARD 

24 2 Oil kay 
SUNGARD 
485,054.35 
SUNGARD 
1,212 ,,:63)5...877 
SUNGARD 
808,423.91 
SUNGARD 


CB RE83iAi3 
SUNGARD 
448,611.11 
SUNGARD 
30,916.67 
SUNGARD 


UNREALIZED LOSS 
1,263, 281.25 
1, 263;,281..25 
1,305,468.75 
174:76:, 562.50 
8101,,5:6:2)..50 
362,500.00 
356,250.00 
D727 165 6.3215 
954,070,787 
9:5,7'7.0315 42:5 

95:5), 017/812 
1,625,000.00 
15:0:98:,.43,7)..50 
1,100,000.00 

1 O987-43(75/50 
2,196,875 .00 

1, 867,187.50 


33; 992) 187. 50 


00 
4,861.11 
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Cor Tey / 1G 10, UNS Ty OF SAN FRANCISCO 
MR D A-Nit oe! G DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
39436 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1.5700 50,000,000.00 49,759,083.33 
10/04/02 02/07/03 87 000 1.5787 49,725,250.00 99.51816666667 
39437 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1.5700 50,000,000.00 49,759,083.33 
10/04/02 02/07/03 87 000 1.5787 49,725,250.00 99.51816666667 
39438 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1.5700 50,000,000.00 49,759,083.33 
10/04/02 02/07/03 87 000 1.5787 49,725,250.00 99.51816666667 
39439 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 1.5700 50,000,000.00 49,759,083.33 
10/04/02 02/07/03 87 000 1.5787 49,725,250.00 99.51816666667 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 9.72% (M) 1.6264 256,000,000.00 254,980,305.54 
1.6379 254,291,875.00 99.60168200000 
39440 FEDL HOME LOAN BK CONS DISC 313385M78 19 100 1.6600 50,000,000.00 50,000,000.00 
10/04/02 11/01/02 40 000 1.6621 49,935,444.44 100.0000000000 
39441 FEDL HOME LOAN BK CONS DISC 313385M78 19 100 1.6600 50,000,000.00 50,000,000.00 
10/04/02 11/01/02 40 000 1.6621 49,935,444.44 100.0000000000 
39442 FEDL HOME LOAN BK CONS DISC 313385M78 19 100 1.6600 40,000,000.00 40,000,000.00 
10/04/02 11/01/02 40 000 1.6621 39,948,355.56 100.0000000000 
39446 FEDL HOME LOAN BK CONS DISC 313385N44 19 924 1.6600 15,000,000.00 14,996,562.50 
10/09/02 11/06/02 40 000 1.6621 14,980,633.33 99.97708333333 
39447 FEDL HOME LOAN BK CONS DISC 313385N44 19 9615 1.6600 5,000,000.00 4,998,854.17 
10/09/02 11/06/02 40 000 1.6621 4,993,544.44 99.97708333333 
39462 FEDL HOME LOAN BK CONS DISC 313385N44 19 100 1.6500 30,000,000.00 29,993,125.00 
10/11/02 11/06/02 87 000 1.6520 29,964,250.00 99.97708333333 
39464 FEDL HOME LOAN BK CONS DISC 313385N44 19 806 1.6600 7,000,000.00 6,998,395.83 
10/09/02 11/06/02 40 000 1.6621 6,990,962.23 99.97708333333 
39416 FEDL HOME LOAN BK CONS DISC 313385T89 19 100 1.6500 50,000,000.00 49,887,708.33 
09/30/02 12/20/02 40 000 1.6561 49,814,375.00 99.77541666667 
39341 FEDL HOME LOAN BK CONS DISC 313384AC3 19 35-15-7500 20,000,000.00 19,944,700.00 
07/18/02 01/03/03 40 000 1.7645 19,835,694.44 99.72350000000 
39418 FHLB 313384AF6 19 100 1.6300 50,000,000.00 49,855,166.67 
10/01/02 01/06/03 40 000 1.6372 49,780,402.78 99.71033333333 
39417 FHLB 313384AQ2 19 100 1.6200 50,000,000.00 49,835,416.67 
09/30/02 01/15/03 40 000 1.6278 49,759,250.00 99.67083333333 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 13.97%(M) 1.6532 367,000,000.00 366,509,929.17 
1.6580 365,938,356.66 99.86646600000 
39463 FEDL HOME LN MTG CORP DISC N 313397N31 19 100 1.6500 30,000,000.00 29,994,500.00 
10/11/02 11/05/02 87 000 1.6519 29,965,625.00 99.98166666667 
39092 FEDL HOME LN MTG CORP DISC N 313397P54 19 100 1.9700 49,500,000.00 49,468,237.50 
12/13/01 11/15/02 87 000 2.0070 48,587,151.25 99.93583333333 
39431 FEDL HOME LLN MTG CORP DISC 313396AB9 19 100 1.6300 50,000,000.00 49,863,944.44 
10/04/02 01/02/03 40 000 1.6367 49,796,250.00 99.72788888889 
39432 FEDL HOME LLN MTG CORP DISC 313396AB9 19 100 1.6300 50,000,000.00 49,863,944.44 
10/04/02 01/02/03 40 000 1.6367 49,796,250.00 99.72788888889 


RUN: 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


61.,.055:..56 
SUNGARD 
61,055.56 
SUNGARD 
61,055.56 
SUNGARD 
615 7/0:515:45'6 
SUNGARD 


64,555.56 
SUNGARD 
64,555.56 
SUNGARD 
51,644.44 
SUNGARD 
15,908.34 
SUNGARD 
5, 302.578 
SUNGARD 
28,875.00 
SUNGARD 
17423 ..88 
SUNGARD 
13 743'313) 2333 
SUNGARD 
103:,055 356 
SUNGARD 
70,180.55 
SUNGARD 
72,000.00 
SUNGARD 


2:8),,8:75;..0.0 
SUNGARD 
874,926.25 
SUNGARD 
63,388.89 
SUNGARD 
63,388.89 
SUNGARD 


UNREALIZED LOSS 


= 2 pease 
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4, 864d 1 


20.83 


-00 
55:950:..00 


4,583.34 


4,166.67 


6,160.00 
Ay, 3105\.5:5 


47, 305..55 
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Col LT Yo/ Cl OvuUCNF DT ¥ F SAN EB ReAN Col Ss € 0 
MR. DANTIEL DALY 45718 55 55 40 = 14487 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 39433 FEDL HOME LLN MTG CORP DISC 313396AB9 19 LOO” *d,.'6:3'0'0 20,000,000.00 UOT 94S OPS 
10/04/02 01/02/03 40 000. 21.6367 19,918,500.00 99.72788888889 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 7.59% (M) 127164 199,500,000-.00 199, 1:3'6,.204.516 
1.7298 198 ,063,776.25 99.81764600000 
A 39468 WELLS CP 9497F1MT4 Bl) 100 1.6100 50,000,000.00 4:9), 8:68 7, 55:5:. 516 
10/31/02 12/27/02 41 000 1.6141 49,872,941 .-67 9957S 7LUILALL TA 
A 39469 WELLS CP 9497F1MT4 19 20:0» — 1:61.00 50,000,000.00 49,868,555.56 
10/31/02 12/27/02 41 000 1.6141 49 8i-2, 540567 “GOST TLE TY 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 3.80% (M) 1.6100 100,000,000.00 99,130, Lee 2 
1.6141 99,745,083.34 99.73711100000 
A 39394 WELLS NCD 94975NML4 alse) 100 1.7000 45,000,000.00 45701010), 0.9:7' 7251: 
09/05/02 11/05/02 41 000 1.7000 45,000,000.00 100.0002160237 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 1.72% (M) 1.7000 45,000,000.00 45,000,097 21 
1.7000 45,000,000.00 100.0002160000 
A 39333 PUBLIC TIME DEPOSIT 19 9531 2.2000 100,000.00 99 2&6. 
07/01/02 12/30/02 60 000 2.2000 100,000.00 99.72466666667 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .00% (M) 2.2000 100,000.00 99), 724 16.7 
2.2000 100,000.00 99.72466700000 
GRAND TOTAL 2.4367 2600605000.00 2623650731.25 
2.5457 2582204482.33 100.8861680000 
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CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


25.,3:9:5%..5.6 
SUNGARD 


22365 
SUNGARD 


245,125.00 
SUNGARD 


1:95.56 
SUNGARD 


UNREALTZED LOSS 
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INVSMT 
NO. 


SUBTOTAL 


0 de i a a a i oe a od eo od 


36594 
36595 
36596 
36597 
38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38829 
38830 


38831 


38832 
38841 
38843 
39105 


Cl DY 2/7 CiOnu NT Y 


MR. 
DESCRIPTION CUSIP 
T BILL 912795LJd8 
T BILL 912795LJd8 
UNITED STATES TREAS BILL 912795LK5 
UNITED STATES TREAS BILL 912795LK5 
T BILL 912795LL3 
T BILL 912795LL3 
UNITED STATES TREAS BILL 912795LT6 
T BILL 912795LW9 
T BILL 912795LW9 
T BILL 912795LX7 
T BILL 912795LX7 
T BILL 912795LX7 
T BILL 912795LX7 
T BILL 912795LX7 
T BILL 912795LX7 
T BILL 912795LX7 
T BILL 912795LX7 
T BILL 912795ME8 
T BILL 912795ME8 
T BILL 912795MF5 
T BILL 912795MF5 
(Inv Type) 11 TREASURY BILLS 
T NOTE (99.16) 9128274B5 
T NOTE (99.16) 9128274B5 
T NOTE (99.16) 9128274B5 
T NOTE (99.16) 9128274B5 
T NOTE (99.7) 912827620 
T NOTE (99.7) 912827620 
T NOTE (99.7) 912827620 
T NOTE (99.135) 9128276Z0 
T NOTE (99.135) 9128276Z0 
T NOTE (88.20) 
T NOTE (95.26) 9128274U3 
T NOTE (99.23) 9128274U3 
T NOTE (99.16) 9128274U3 
T NOTE (99.15) 9128274U3 
T NOTE (99.15) 9128274U3 
T. (NOTE! -((99'413)) 9128274U3 
T NOTE (99.13) 9128274U3 
T NOTE (99.12) 9128274U3 
T NOTE (99.10) 912827403 
T NOTE (99.20) 9128274U3 
T NOTE (99.20) 9128274U3 
T NOTE (99.28) 9128277H9 


DANTIEL 
INVESTMENT 


OF Ss 


Di Ayla: 


AN 


a leo = 


INVESTMENTS OUTSTANDING AS OF 10/31/02 


MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN 
NO. (TICKER) DATE PURP RATE 
805 11/07/02 08/08/02 000 1.565 
100 11/07/02 08/21/02 000 1.580 
100 11/14/02 06/25/02 000 1.710 
100 11/14/02 09/20/02 000 1.595 
100 11/21/02 10/23/02 000 1.655 
100 11/21/02 10/23/02 000 1.655 
100 01/09/03 07/12/02 000 1.695 
100 01/30/03 08/07/02 000 1.580 
100 01/30/03 08/07/02 000 1.580 
904 02/06/03 08/08/02 000 1.505 
100 02/06/03 08/08/02 000 1.505 
100 02/06/03 10/10/02 000 1.505 
100 02/06/03 10/10/02 000 1.505 
100 02/06/03 10/10/02 000 1.505 
100 02/06/03 10/10/02 000 1.505 
100 02/06/03 10/10/02 000 1.505 
100 02/06/03 10/10/02 000 1.505 
100 03/27/03 10/04/02 000 1.465 
100 03/27/03 10/04/02 000 1.465 
9531 04/03/03 10/04/02 000 1.465 
859 04/03/03 10/04/02 000 1.465 
33.89%(C) 1.544 
5005 03/31/03 03/31/98 000 5.500 
100 03/31/03 03/31/98 000 5.500 
3052 03/31/03 03/31/98 000 5.500 
3051 03/31/03 03/31/98 000 5.500 
1 06/30/03 07/02/01 000 3.875 
1 06/30/03 07/02/01 000 3.875 
100 06/30/03 07/02/01 000 3.875 
100 06/30/03 07/09/01 000 3.875 
100 06/30/03 07/09/01 000 3.875 
2535 08/15/03 09/27/94 000 5.750 
100 11/15/03 11/28/00 000 4.250 
100 11/15/03 04/11/01 000 4.250 
100 11/15/03 05/15/01 000 4.250 
100 11/15/03 05/15/01 000 4.250 
100 11/15/03 05/16/01 000 4.250 
100 11/15/03 05/23/01 000 4.250 
100 11/15/03 05/23/01 000 4.250 
100 11/15/03 05/23/01 000 4.250 
100 11/15/03 05/25/01 000 4.250 
100 11/15/03 06/04/01 000 4.250 
100 11/15/03 06/04/01 000 4.250 
100 12/31/03 12/31/01 000 3.250 


BeRe ASN" LS’ G40 
51257 4, = 
INVENTORY 


4487 


99.326 
99°. 75:6 
9:9)... 86:7: 
99.867 
99.148 
99.228 
992228) 
9923 9 
9952:3:9 
993503 
919 25:03 
9:95; 5:03 
99.503 
9:9 )250'3 
9:9: 5:03 
S929 2 
9193. 239'2 
99:°.263 
9:9'..2:'63 


9905 
99°. 5:010 
919", 510'5 
99:. 55:0 
I9A22 7 
IIS2LS 
IZ 
99.414 
99.422 
88.625 
95 78:9) 
99). 7 LL 
eh ge: tat 
99'.461 
99.461. 
99'-3'198 
99.406 
919) 31519. 
99.297 
99). 5:94 
91915 621 
99.846 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
40,000,000.00 
50,000,000.00 
46,000,000.00 
35,000,000.00 
30,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 

5,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,;000.00 
50,000,000.00 
50,000,000.00 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 


11/02/02 


PAGE: 1 
00:01:40 


BOOK VALUE 


19,920,880..56 
39,863,066.67 
49,662,750.00 
45,887,906.94 
3:40, 935 338k gS 
2:9 7 96.0),,0:0'4°. 27 
497573", 895". 83 
29,768,266.67 
29,768,266.67 
4,961,956.°94 
4377665; 220 5173 
49), 751 7251694 
49,751 ,256.94 
49), 751,256... 94 
AD To, 2516.94 
49,,7521,256...94 
49,751,256.94 
49,645,958.33 
49°,645,, 95:8. 3:3 
49,6345, 71L5..2:8 
49,6392), 71'5:..2:8 


199,010.00 
8,606, 7312). 5:0 
14:9 ,.2:5°7'.. 5:0 
995,500.00 

9 912:2),1615'6"..2'5 
928 1677'5%.«00 
Dy D2 875 :.0'0 
14,912,109.38 
19), 8/84), 3:7/57'0:0 
4431-525 

145, 31687 3:59.38 
9+ 942) A872 5:0 
49,738,281.25 
24,865,234.38 
9) 8'927,:8°7). 50 
14, 909),,765:.63 
14.5910: 937.4510 
14);903",,906'.25 
1911859) 23575)00 
14", 93'9)10'2:.510 
24,905,273 .44 
14,976,900.00 
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39340 
39436 
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SUBTOTAL 


39440 
39441 
39442 
39446 
39447 
39462 
39464 
39416 
39341 
39418 
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MR. 
DESCRIPTION CUSIP 

T NOTE (99.22) 9128275A6 
T NOTE (99.12) 9128275A6 
T NOTE (95.27) 9128275A6 
T NOTE (95.27) 9128275A6 
T NOTE (95.27) 9128275A6 
T NOTE (95.18) 9128275A6 
T NOTE (99.11) 9128275A6 
T NOTE (99.26) 9128275A6 
T NOTE (100.21) 9128275A6 
T NOTE (100.22) 9128275A6 
T NOTE (100.12) 9128275A6 
T NOTE (100.14) 9128275A6 
T NOTE (100.14) 912827506 
T NOTE (100.14) 912827506 
T NOTE (99.17) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (99.22) 9128275F5 
T NOTE (101.30) 9128275F5 
T NOTE (95.24) 9128277F3 
(Inv Type) 12 TREASURY NOTES 
FEDERAL NATL MTG ASSN DI 313589M75 
FEDERAL NATL MTG ASSN DI 313589R39 
FEDERAL NATL MTG ASSN DI 313588AQ8 
FEDERAL NATL MTG ASSN DI 313588BP9 
FEDERAL NATL MTG ASSN DI 313588BP9 
FEDERAL NATL MTG ASSN DI 313588BP9 
FEDERAL NATL MTG ASSN DI 313588BP9 


(Inv Type) 41 FNMA DISCOUNT NOTES 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FHLB 
FHLB 


HOME LOAN 
HOME LOAN 
HOME LOAN 
HOME LOAN 
HOME LOAN 
HOME LOAN 
HOME LOAN 
HOME LOAN 
HOME LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 
BK 


CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 
CONS 


women RoRoRone) 


313385M78 
313385M78 
313385M78 
313385N44 
313385N44 
313385N44 
313385N44 
313385T89 
313384AC3 
313384AF6 
313384AQ2 


DANTIEL 
INVESTMENT 


OF Ss 


DALY 


AN 


FRANCISCO 
4-1 5 = 


55 54-5— 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS ICC# 


FUND 
NO. 


100 
100 
9906 
100 
100 
100 
100 


MATURITY PURCHASE 
(TICKER) DATE 

02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
11/15/06 05/15/02 

28.81% (C) 
11/01/02 09/03/02 
11/29/02 12/13/01 
01/15/03 07/18/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
9.85%(C) 

11/01/02 10/04/02 
11/01/02 10/04/02 
11/01/02 10/04/02 
11/06/02 10/09/02 
11/06/02 10/09/02 
11/06/02 10/11/02 
11/06/02 10/09/02 
12/20/02 09/30/02 
01/03/03 07/18/02 
01/06/03 10/01/02 
01/15/03 09/30/02 


000 
000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


448 7 


99°6:72 
99.375 
95.828 
95.828 
95.828 
95... 547 
9:9) .:3:2:8 
9797 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 
97.532 
94.,.6.7.2 
94.656 
94.672 
94.672 
101.922 
957314 


997.725 
98.050 
99721210 
99.451 
9:9) 5:1: 
99 452 
99.451 


997.871 
9:9) 87a: 
D9 Bids 
99;.8:7 1 
99.5 87 
9:9... 881 
992871 
9'9:-'6:2'9 
99.178 
9:9 561: 
995.5159 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


25,000,000.00 
25,000,000.00 

6,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
40,000,000.00 
15,000,000.00 

5,000,000.00 
30,000,000.00 

7,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


11/02/02 


PAGE: 2 
00:01:40 


BOOK VALUE 


L4), 9507/81 ..25 
14,906,250.00 
14 S74, 2 Bil S 
14,374 ,21:8..75 
14,374,218 .75 
14,332, 031.25 
29,798 ,437.50 
17 ,963.,43:7.50 
10,062,500.00 
10,068,750.00 
25,089,843.75 
25 7 dodd 3 2i8i20 3 
25,105, 468.75 
25 107,422 788 
19,5016, 25:0:.,00 
97,4657. 1:857.. 5.0 
9, 465;,;625 0:0 

9:,4°6.7 , 18:7 ..5:0 
18,934,375.00 
5:0 ,:9:6:0:5:9'3/7' 5:0 
4 86, 1.837.250 


245.9315, 16.6:16.7 
24 ,512,,500..:00 

SiG AK 2210856353 
49,725,250.00 
49) ,492,5.;.2:5,0/.:0'0 
49,725 ,2'50'..00 
4:9),°12)5:,29,0°.100 


4:9) ,,93'5 444 44 
49,935,444.44 
3:9), 9418, 3:55.56 
14,980 ,'633..3:3 
4),993),.544 44 
2'9),.964,,2510:00 

67,9910 4-9622723 
4:9),814:,3:75:..010 
19,835,694.44 
49,780,402.78 
4:9), 75)9),,2:510).;0'0 
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(SIRPT) 


SUBTOTAL 


39463 
39092 
39431 
39432 
39433 


PPP Ppp 


SUBTOTAL 


A 39468 
A 39469 


SUBTOTAL 


A 393:94 


SUBTOTAL 


A 39333 


SUBTOTAL 


DESCRIPTION 


(Inv Type) 


FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 


(Inv Type) 


WELLS CP 
WELLS CP 


(Inv Type) 


WELLS NCD 


(Inv Type) 


43 FEDERAL HOME LOAN DISC NOTES 


LN MTG CORP DI 
LN MTG CORP DI 
LLN MTG CORP D 
LLN MTG CORP D 
LLN MTG CORP D 


GEV /a.CuO sua NN Lay 


MR 


313397N31 
313397 P54 
313396AB9 
3133 96AB9 
313396AB9 


44 FMC DISCOUNT NOTES 


81 COMMERCIAL PAPER DISC 


9497F1MT4 
9497F1MT4 


94975NML4 


91 NEGOTIABLE C.D.'S 


PUBLIC TIME DEPOSIT 


(Inv Type) 


1010 PUBLIC TIME DEPOSIT 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 10/31/02 


OF Ss 


DALY 


N 


cag oy 


INVENTORY 


MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


100 
100 
100 
100 
100 


100 
100 


100 


9531 


(TICKER) DATE PURP 
14 U7) 
11/05/02 10/11/02 000 
11/15/02 12/13/01 000 
01/02/03 10/04/02 000 
01/02/03 10/04/02 000 
01/02/03 10/04/02 000 
7.67%(C) 
12/27/02 10/31/02 000 
12/27/02 10/31/02 000 
3.86%(C) 
11/05/02 09/05/02 000 
1.74% (C) 
12/30/02 07/01/02 000 
. 00% (C) 
REPORT TOTALS 
ASSETS FIXED 


Perk es N) Ce i Sac0 
448 7 


RUN: 


PAR VALUE 
SHARES 


30,000,000.00 
49,500,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 


50,000,000.00 
50,000,000.00 


11/02/02 


PAGE: 3 
00:01:40 


BOOK VALUE 


2:9); 9165; /6:2:5-.00 
48,58 7,,152:..2;'5 
49,796,250.00 
4:95; 196%:2:50...0.0 
19) /:91:8:,'5,0:0:.:0:0 


49,872,541.67 
4:98:72) 3541. .:67 
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Cor TY. CeO-Uua Ni Dey OF SAN PR A N-C IS CO 
MR. DANIEL DALY 41s 50 5 5) 4 = 454) 38) 7 PAGE: al 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/02 00:01:40 
INVESTMENTS OUTSTANDING AS OF 10/31/02 
MAJOR SORT KEY IS BANK 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 39333 PUBLIC TIME DEPOSIT 9531 12/30/02 07/01/02 000 2.200 2.200 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 2.200 2.200 100.000 100,000.00 100,000.00 


REPORT TOTALS =SSS=> ===> == ==> >> >> C3 — 5 ee ee ee 


ASSETS FIXED 2.200 2.200 100.000 100,000.00 100,000.00 
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* ACTIVE TRANSACTIONS 


39021 


39101 


39102 


39283 


39311 


39330 


39331 


39332 


39338 


39339 


39342 


39355 


39356 


39357 


3:93:59 


39360 


39361 


39362 


39363 


39365 


39366 


DESCRIPTION/ POOL# 


MEMO 


FEDL HOME LN MTG CORP 


FEDL HOME LOAN BK CONS 


T NOTE 


T NOTE 


T BILL 


FEDERAL NATL MTG ASSN 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN 


F.H.L.B 


F.H.L.B 


FEDERAL NATL MTG ASSN 


FEDL HOME LN MTG CORP 


T 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


BILL 


(99.28) 


(99.28) 


* 


Ca TD Ye. CeO UN ry 


MR 
BANK BROK 
CASH DATE 

19 45 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 87 

19 87 

19 87 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 


DANTIEL 


MATURITY 
/ ENTRY 


10/23/02 
11/01/02 
10/04/02 
11/01/02 
12/31/03 
10/22/02 
12/31/03 
10/22/02 
10/03/02 
11/01/02 
10/02/02 
11/01/02 
10/02/02 
11/01/02 
10/02/02 
11/01/02 
10/09/02 
11/01/02 
10/09/02 
11/01/02 
10/09/02 
11/01/02 
10/10/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 


448 7 


BOOK VALUE 
PREM / (DISC) 


-10,061,219.46 
-2,942,710.00 
-14,976,900.00 
23,100.00 
-14,976,900.00 
23,100.00 
-29,795,250.00 
-7,862,415.75 
-28,883,613.33 
-4,979,816.67 
-27,877,554.44 
-4,978,738.89 
-2,988,068.75 
-7,969,600.00 
-24,927,812.50 
-49,855,625.00 
-49,855,625.00 
-49,855,625.00 
-49,855,625.00 
-49,855,625.00 
-49,855,625.00 
-49,855,625.00 


=3:;7988'; 4502.00 


-3,988,450.00 


OF SAN FRANCISCO 
DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/02 TO 10/31/02 
SETTLEMENT DATE BASIS 
23 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
10/23/02 MAT 2.050 -10,270,000.00 
10/23/02 2.093 
10/04/02 MAT 2.040 -3,000,000.00 
10/04/02 2.080 
10/23/02 SALE 3.250 -15,000,000.00 
10/23/02 3.330 
10/23/02 SALE 3.250 -15,000,000.00 
10/23/02 3.330 
10/03/02 MAT 1.755 -30,000,000.00 
10/03/02 1.767 
10/02/02 MAT 1.730 -7,900,000.00 
10/02/02 1.738 
10/02/02 MAT 1.720 -29,000,000.00 
10/02/02 A aT PAT) 
10/02/02 MAT 1.730 -5,000,000.00 
10/02/02 1. 737 
10/09/02 MAT 1.730 -28,000,000.00 
10/09/02 1.738 
10/09/02 MAT 1.720 -5,000,000.00 
10/09/02 Li 727. 
10/09/02 MAT 1.725 -3,000,000.00 
10/09/02 1... 732 
10/10/02 MAT 1.710 -8,000,000.00 
10/10/02 5 eg 
10/03/02 MAT 1.650 -25,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -50,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -50,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -50,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -50,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -50,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -50,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -50,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -4,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -4,000,000.00 
10/03/02 1.655 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


-208,780.54 
=5:77,2910'..0'0 
=15 273432075 
=152,343..75 
-204,750.00 
=37, 584.25 
~116,386.67 
220), 1183:53'33 
-122,445.56 
24, 261500 
sid 93125 
-30,400.00 
= 727 8750 
=14455.3:7'51., 010 
=14475.3:75310:0 
=1'4'4)7,357/5:..0'0 
=144,.357:5:2:00 
-144,375.00 
~14473757.00 
=1447 37/5'..0:0 
=271,,550:.00 


=A, SIS 0)010 


11/02/02 


PAGE: 1 
00:01:22 


(GAIN) /LOSS 
SETTLEMENT 


10,270,000.00 
3,000,000.00 
-260,404.69 
15,389,648.44 
-260,404.69 
15,389,648.44 
30,000,000.00 
7,900,000.00 
29,000,000.00 
5,000,000.00 
28,000,000.00 
5,000,000.00 
3,000,000.00 
8,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


.4,000,000.00 


4,000,000.00 
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CoE DY 7/ CO UN Ty ¥ 
DANTIEL DA 


MR 

* ACTIVE TRANSACTIONS * 

INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
39367 T BILL ES 40 
39368 T BILL 19 40 
39369 FEDERAL NATL MTG ASSN 19 87 
39370 FEDERAL NATL MTG ASSN 19 87 
39371 FEDERAL NATL MTG ASSN aS) 87 
39372 FEDERAL NATL MTG ASSN rg 87 
39373 FEDERAL NATL MTG ASSN 19 87 
39374 FEDL HOME LOAN BK CONS 19 87 
39375 T BILL 19 40 
39376 FEDERAL NATL MTG ASSN 19 87 
39377 FEDERAL NATL MTG ASSN 19 87 
39378 FEDERAL NATL MTG ASSN 19 87 
39379 FEDERAL NATL MTG ASSN ane) 87 
39380 FEDERAL NATL MTG ASSN 19 87 
39389 T BILL 1: 87 
39390 T BILL Lg 87 
3:93:91 T BILL 19 87 
39393 FEDERAL NATL MTG ASSN aS 40 
39395 T BILL 19 40 
39396 T BILL 19 40 
3:93'97/) 0 eB erly 19 40 
39398 T BILL 19 87 


MATURITY 
/ ENTRY 


10/03/02 
11/01/02 
10/03/02 
PE OL / 02 
10/23/02 
11/01/02 
10/23/02 
11/01/02 
10/23/02 
11/01/02 
10/23/02 
11/01/02 
10/23/02 
11/01/02 
10/04/02 
11/01/02 
10/10/02 
11/01/02 
10/30/02 
11/01/02 
10/30/02 
11/01/02 
10/30/02 
11/01/02 
10/30/02 
11/01/02 
10/30/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/03/02 
11/01/02 
10/01/02 
11/01/02 
10/10/02 
10/04/02 
10/10/02 
10/04/02 
10/10/02 
10/11/02 
10/10/02 


448 7 


BOOK VALUE 
PREM / (DISC) 


=5, 982,675.00 
=7,976, 900.00 
=996, 139-83 
=9:9'6.,,13:9 .:0:0 
=9:9'6 ;.13'9..:00 
=99'6:,71'3;9...010 
=9:96;,1'3'9:.:010 
-15,,952, 680.00 
-17, 946, 705...00 
= 1395377200010 
-4,980,458.00 
-4,980,458.00 
-4 980,459.00 
=12), 94:9 OT 36.7 
-25,958,544.44 
=4:9),.92105 201 1.8 
=429), 9205.27 7.18 
= 49,934, 277 2.18 
=4:9),.9:3'4),, 86a)... 
6:55,..3'8:..8)9 

= 4:9), 93:4), 8.64. A: 
657, 13'8°. 8:9 

HVC ais eye Cio Eye ball 


65,138.89 
make Se JEN rash Sy Re a al 


F SAN FRAN GTS Cc 0 
Tae 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/02 TO 10/31/02 
SETTLEMENT DATE BASIS 
23 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
10/03/02 MAT 1.650 -6,000,000.00 
10/03/02 1.655 
10/03/02 MAT 1.650 -8,000,000.00 
10/03/02 1.655 
10/23/02 MAT 1.695 -1,000,000.00 
10/23/02 L701 
10/23/02 MAT 1.695 -1,000,000.00 
10/23/02 170.2 
10/23/02 MAT 1.695 -1,000,000.00 
10/23/02 1702 
10/23/02 MAT 1.695 -1,000,000.00 
10/23/02 1.702 
10/23/02 MAT 1.695 -1,000,000.00 
10/23/02 1.702 
10/04/02 MAT 1.690 -16,000,000.00 
10/04/02 1.695 
10/10/02 MAT 1.615 -18,000,000.00 
10/10/02 1.620 
10/30/02 MAT 1.675 -12,000,000.00 
10/30/02 1.682 
10/30/02 MAT 1.675 -5,000,000.00 
10/30/02 1.682 
10/30/02 MAT 1.675 -5,000,000.00 
10/30/02 1.682 
10/30/02 MAT 1.675 -5,000,000.00 
10/30/02 1.682 
10/30/02 MAT 1.675 -13,000,000.00 
10/30/02 1.682 
10/03/02 MAT 1.640 -26,000,000.00 
10/03/02 1.643 
10/03/02 MAT 1.640 -50,000,000.00 
10/03/02 1.643 
10/03/02 MAT 1.640 -50,000,000.00 
10/03/02 1.643 
10/01/02 MAT 1.690 -50,000,000.00 
10/01/02 1.692 
10/04/02 SALE 1.675 -50,000,000.00 
10/04/02 16727 
10/04/02 SALE 1.675 -50,000,000.00 
10/04/02 1.677 
10/08/02 SALE 1.675 -50,000,000.00 
10/08/02 WO dal, 
10/10/02 MAT 1.675 -50,000,000.00 
10/10/02 seat h7)9) 


11/01/02 


PAGE: Z 


RUN: 11/02/02 00:01:22 


(INTEREST) 
AMORT/ (ACCRET) 


a7 7325.00 
=2 3), 1,010:.,0:0 
=3'; 860.17 
=3 861.00 
-3,861.00 
=3:,,8621..00 
-3,861.00 
-47,320.00 
-53),.2:95..00 
-46,900.00 
=19', 542.00 
=1°9),54'2...010 
=1':9,54:1'.00 
=!9'0;, 8:08) 2/33 
= 4:1) -4'5:5:25.6 
SHIGE D2 tae 
SD, Uaaae 
“6:5, 722 022 
=51,180.56 
= 51, 18:0. 5'6 
-60,486.11 


=65;,13'8 189 


(GAIN) /LOSS 
SETTLEMENT 


6,000,000.00 
8,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
1,000,000.00 
16,000,000.00 
18,000,000.00 
12,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
13,000,000.00 
26,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
= 2:97.66 

49), /98:6;,,333%.,3'3 
=291..:66 

49", 9816, 333.93 
-138.89 


49), 995, 4:86.12 


50,000,000.00 
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* ACTIVE TRANSACTIONS * 

INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
39399 T BILL 1987 
39400 T BILL 1987 
39401 T BILL 19 87 
39402 T BILL 19 87 
39403 T BILL 19 87 
39404 T BILL 19° 87 
39405 T BILL 19 87 
39406 T BILL 19 87 
39407 T BILL 19° 87 
39408 T BILL 19 87 
39409 T BILL 19 87 
39410 T BILL 29... 87 
39411 T BILL 19 87 
39413 FEDL HOME LOAN BK CONS 19 40 
39418 FHLB 19 40 
39419 FEDERAL NATL MTG ASSN 19) 87 

87 
39420 FEDERAL NATL MTG ASSN 195.87 
87 
39421 FEDERAL NATL MTG ASSN 19 87 
87 
39422 FEDERAL NATL MTG ASSN 19. 837 


DANIEL 


MATURITY 
/ENTRY 


10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
27 /01,/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/10/02 
11/01/02 
10/16/02 
11/01/02 
01/06/03 
10/04/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


F SAN ER AN @L.S €.o0 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
LO/OL/ O02 TO §1:0/3'1/ 02 
SETTLEMENT DATE BASIS 
23 FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
10/10/02 MAT 1.675 -50,000,000.00 -49,934,861.11 
10/10/02 L677 
10/10/02 MAT 1.675 -50,000,000.00 -49,934,861.11 
10/10/02 1.677 
10/10/02 MAT 1.675 -50,000,000.00 -49, 934,861.11 
10/10/02 1.677 
10/10/02 MAT 1.675 -50,000,000.00 -49,934,861.11 
10/10/02 1.677 
10/10/02 MAT 1.675 -50,000,000.00 -49,934,861.11 
10/10/02 1.677 
10/10/02 MAT 1.675 -17,000,000.00 -16,977,852.79 
10/10/02 1.677 
10/10/02 MAT 1.675 -5,000,000.00 -4,993,486.11 
10/10/02 1677 
10/10/02 MAT 1.675 -5,000,000.00 -4,993,486.11 
10/10/02 1.677 
10/10/02 MAT 1.675 -2,000,000.00 -1,997,394.44 
10/10/02 1.677 
10/10/02 MAT 1.675 -2,000,000.00 -1,997,394.44 
10/10/02 1.677 
10/10/02 MAT 1.675 -7,000,000.00 -6,990,880.56 
10/10/02 Ae 16:77 
10/10/02 MAT 1.675 -6,000,000.00 -5,992,183.33 
10/10/02 1.677 
10/10/02 MAT 1.675 -6,000,000.00 -5,992,183.33 
10/10/02 1.677 
10/16/02 MAT 1.670 -17,000,000.00 -16,977,786.67 
10/16/02 1.682 
10/01/02 PURC 1.630 50,000,000.00 49,780,402.78 
10/01/02 1.637 -219,597.22 
10/03/02 PURC 1.690 50,000,000.00 49,997,652.78 
10/03/02 1.690 22,347.22 
10/04/02 MAT 1.690 -50,000,000.00 -49,997,652.78 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 49,997,652.78 
10/03/02 1.690 -2,347.22 
10/04/02 MAT 1.690 -50,000,000.00 -49,997,652.78 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 49,997,652.78 
10/03/02 1.690 -2,347.22 
10/04/02 MAT 1.690 -50,000,000.00 -49,997,652.78 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 49,997,652.78 
10/03/02 1.690 = 2), 34.22 


PAGE: 3 
RUN: 11/02/02 00:01:22 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=615),,£3:8,69 


=65:,138..89 


-65,138.89 


-65, 138.89 


-65:,.1:3:8:5'8:9 


+22), 147 21 


=6, 523° ..89 


=6;,513°.:89 


=2),,6.0'5'5,516 


+2, 60'5 156 


-9,119.44 


= B16:.16;7 


77 BLS 6:7 


2272131533 


=2, 74d. 22 


SOA aie 


2,347 322 


SETTLEMENT 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
17,000,000.00 

5,000,000.00 
5,000,000.00 
2,000,000.00 
2,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 


17,000,000.00 


-49,780,402.78 


s4:9), 9977, 615:2).9:8 


50,000,000.00 


=4:9),,.997,, 6525.78 


50,000,000.00 


=4:9, 997,652. 7:8 


50,000,000.00 


—4'9 9/97), OS 2518 
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* ACTIVE TRANSACTIONS * 


39424 


39425 


39426 


39427 


39428 


39429 


39430 


39431 


39432 


39433 


39434 


39435 


DESCRIPTION/ POOL# 


MEMO 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDL 


FEDL 


FEDL 


FEDL 


FEDL 


HOME 


HOME 


HOME 


HOME 


HOME 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


BK 


BK 


BK 


BK 


BK 


CONS 


CONS 


CONS 


CONS 


CONS 


FEDERAL NATL MTG ASSN 


FEDL HOME LLN MTG CORP 


FEDL HOME LLN MTG CORP 


FEDL HOME LLN MTG CORP 


T BILL 


T BILL 


Crt Y / eC O.U N Ty 
DANIEL DA 


MR 
BANK BROK 
CASH DATE 

19 87 

19 87 

87 

19 87 

87 
19 40 
40 
19 40 
40 
19 40 
40 
19 40 
40 
19 40 
40 
19 40 
40 

19 40 

aS 40 

19 40 

19 87 

19 87 


MATURITY 
/ENTRY 


10/04/02 
11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/04/02 
10/04/02 


11/01/02 
10/28/02 
10/04/02 


10/22/02 
01/02/03 
10/04/02 
01/02/03 
10/04/02 
01/02/03 
10/04/02 
04/03/03 
10/04/02 
04/03/03 


4542 B57. 


BOOK VALUE 
PREM / (DISC) 


=4:9',9:9'7 652.78 


497997 ,65)2'..7.8 
2, 347 222 
=4'9' 99°75 :65:2 4/78 


49,997,652 78 
2725 347 22 
=49),99'7,652.78 


497.997 ,,652'.78 
=2, 3:4 «22 
=4'9,/99:7,,652.78 


49,997 65:2 .78 
=2,,. SAT 22 
=4:9 729917 (652 7:8 


49), 99/7 65:2 . 78 
22 SA wee 
49! 998 HOD 2 iho 


4:9: (997 365:2).:7:8 
= 2,340 22 
=49)7-99i/ 65:2).41.8 


3:95-9:98) 22.22 
SA Oil salB: 
=3:9;,, 998 , 122222 


319), 954 166.67 
=4'5 7 693.2313 

= 3395-9154), 6:6 3:67 
A'S 83:3 33 
49,796 ,250.00 
-203,750.00 
49,796,250.00 
=2:03 ,750)\..00 
1:9: 9:18 ,'510,0:.0:0 
-81,500.00 
4:9), 63), 715...2:8 
-368,284.72 
495633 ; 75.28 


F AN FO RAN .C TS} co 
LY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/02/02, TO 20/31/02 
SETTLEMENT DATE BASIS 
23 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
10/04/02 MAT 1.690 -50,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 
10/03/02 1.690 
10/04/02 MAT 1.690 -50,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 
10/03/02 1.690 
10/04/02 MAT 1.690 -50,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 
10/03/02 1.690 
10/04/02 MAT 1.690 -50,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 
10/03/02 1.690 
10/04/02 MAT 1.690 -50,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 
10/03/02 1.690 
10/04/02 MAT 1.690 -50,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.690 50,000,000.00 
10/03/02 1.690 
10/04/02 MAT 1.690 -50,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.690 40,000,000.00 
10/03/02 1.690 
10/04/02 MAT 1.690 -40,000,000.00 
10/04/02 1.690 
10/03/02 PURC 1.650 40,000,000.00 
10/03/02 1.652 
10/23/02 SALE 1.650 -40,000,000.00 
10/23/02 1.652 
10/04/02 PURC 1.630 50,000,000.00 
10/04/02 1.6397 
10/04/02 PURC 1.630 50,000,000.00 
10/04/02 1.637 
10/04/02 PURC 1.630 20,000,000.00 
10/04/02 1.637 
10/04/02 PURC 1.465 50,000,000.00 
10/04/02 1.476 
10/04/02 PURC 1.465 50,000,000.00 
10/04/02 1.476 


10/04/02 


-368,284.72 


PAGE: 4 


RUN: 11/02/02 00:01:22 


(INTEREST) 
AMORT/ (ACCRET) 


22 S47 22 


=2:, 34) 22 


=2), 34 -2e 


=2, 3457-22 


12; 347) aZ2 


S27, 947.22 


Apo eae 


=4,. 8:77.54 78 


-36,666.66 


(GAIN) /LOSS 
SETTLEMENT 


50,000,000.00 

= 4:9 799'7 | \6:5:2).41.8 
50,000,000.00 

= 4:9), 99:7 652.778 
50,000,000.00 

=4:9,9:9'7 ,.65:2 178 
50,000,000.00 

24:9) 9)97.5:6;512).47'8 
50,000,000.00 

=4:9°,.99:7),,.6512 78 
50,000,000.00 

= 4:9) 9197) p65 2.4/8 
50,000,000.00 

=3:9),.919'Bt2:2.23212 
40,000,000.00 

= 359, 954, 166.637 
166.66 

319 9:90), 16616 ~/6u7: 

='4:9:, 31916. 2/510) .40/0 
=4:9, 7:96-,:25:0'./00 
-19,918,500.00 
=49,,631, 715.28 


=4)9), 634), 47a 28 
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* ACTIVE TRANSACTIONS 


39437 


39438 


39439 


39440 


39441 


39442 


39443 


39444 


39446 


39447 


39448 


39449 


39450 


39451 


39452 


39453 


39454 


39455 


39456 


* 


DESCRIPTION/POOL# 


MEMO 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDERAL NATL MTG ASSN 


FEDL HOME 


FEDL HOME 


FEDL HOME 


T BILL 


T BILL 


FEDL HOME 


FEDL HOME 


T BILL 


T BILL 


T BILL 


T BILL 


T BILL 


T BILL 


T NOTE 


T NOTE 


T NOTE 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


(100.9) 


(100.9) 


BK 


BK 


BK 


BK 


BK 


CONS 


CONS 


CONS 


CONS 


CONS 


Cor G/CC 0 LUCN Ty 


MR 
BANK BROK 
CASH DATE 

19 87 

19 87 

19 87 

19 87 

19 40 

19 40 

19 40 

19 87 

19 87 

9 40 

19 40 

19 87 

19) 87 

19 87 

19 87 

19 87 

19 87 

ae) 40 

87 

9 40 

87 
19 40 


DANIEL 


MATURITY 
/ENTRY 


02/07/03 
10/04/02 
02/07/03 
10/04/02 
02/07/03 
10/04/02 
02/07/03 
10/04/02 
11/01/02 
10/04/02 
11/01/02 
10/04/02 
11/01/02 
10/04/02 
03/27/03 
10/04/02 
03/27/03 
10/04/02 
11/06/02 
10/11/02 
11/06/02 
10/11/02 
02/06/03 
10/11/02 
02/06/03 
10/11/02 
02/06/03 
10/11/02 
02/06/03 
10/11/02 
02/06/03 
10/11/02 
02/06/03 
10/11/02 
09/30/04 
10/11/02 


10/11/02 
09/30/04 
10/11/02 


10/11/02 
09/30/04 


OF AN ERAN CIS CO 
DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

10/01/02 TO 10/31/02 
SETTLEMENT DATE BASIS 

23 FUNDS 
TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
10/04/02 PURC 1.570 50,000,000.00 49,725,250.00 
10/04/02 1.579 -274,750.00 
10/04/02 PURC 1.570 50,000,000.00 49,725,250.00 
10/04/02 1.579 -274,750.00 
10/04/02 PURC 1.570 50,000,000.00 49,725,250.00 
10/04/02 1.579 -274,750.00 
10/04/02 PURC 1.570 50,000,000.00 49,725,250.00 
10/04/02 1.579 -274,750.00 
10/04/02 PURC 1.660 50,000,000.00 49,935,444.44 
10/04/02 1.662 -64,555.56 
10/04/02 PURC 1.660 50,000,000.00 49,935,444.44 
10/04/02 1.662 -64,555.56 
10/04/02 PURC 1.660 40,000,000.00 39,948,355.56 
10/04/02 1.662 -51,644.44 
10/04/02 PURC 1.465 50,000,000.00 49,645,958.33 
10/04/02 , 1.475 -354,041.67 
10/04/02 PURC 1.465 50,000,000.00 49,645,958.33 
10/04/02 1.475 -354,041.67 
10/09/02 PURC 1.660 15,000,000.00 14,980,633.33 
10/09/02 1.662 -19,366.67 
10/09/02 PURC 1.660 5,000,000.00 4,993,544.44 
10/09/02 1.662 -6,455.56 
10/10/02 PURC 1.505 50,000,000.00 49,751,256.94 
10/10/02 e513 -248,743.06 
10/10/02 PURC 1.505 50,000,000.00 49,751,256.94 
10/10/02 13513 -248,743.06 
10/10/02 PURC 1.505 50,000,000.00 49,751,256.94 
10/10/02 1.5103 -248,743.06 
10/10/02 PURC 1.505 50,000,000.00 49,751,256.94 
10/10/02 1513 -248,743.06 
10/10/02 PURC 1.505 50,000,000.00 49,751,256.94 
10/10/02 Sas ~248,743.06 
10/10/02 PURC 1.505 50,000,000.00 49,751,256.94 
10/10/02 Headsyabe) -248,743.06 
10/10/02 PURC 1.875 50,000,000.00 50,158,567.99 
10/10/02 17327, 158,567.99 
10/10/02 SALE 1.875 -50,000,000.00 -50,158,567.99 
10/10/02 ASE -158,567.99 
10/10/02 PURC 1.875 50,000,000.00 50,166,380.49 
10/10/02 1.729 166,380.49 
10/10/02 SALE 1.875 -50,000,000.00 -50,166,380.49 
10/10/02 1.729 -166,380.49 
10/10/02 PURC 1.875 50,000,000.00 50,154,661.74 
10/10/02 1.741 154,661.74 


10/11/02 


11/02/02 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 5 
00:01:22 


(GAIN) /LOSS 
SETTLEMENT 


491215112190. 00 
=497,.72'5,,,2.5:0°.'010 
=49',°725;,250%..0'0 
=4:9'7/.25%,2'5.0).,010 
~4°9),93:5);,444 54:4 
-49,935,444.44 
= 319), 9'4'8:, 3/557.5'6 
=4'9,,64:5;,,958%.3'3 
=4'9),, 64:5), 9518.33 
=147; 9805, 1633/33 
-4,993,544.44 

Sa OF ONG 2b 6. 94 
1495 7,517, 256%. 94 
= 498 Od ZOO s 
= 497, LOM 2 0 oe 
eile tas aad ya AY Sree) 
SAO Sty 215 Ona 
510% 15187, 516072099 
= 31.2 510).0:0 

50, 2895 8157799 

-50,166,380.49 
235143 71 «510 


DO; LB Oats. 99 


-50,154,661.74 
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* ACTIVE TRANSACTIONS * 


39458 


39459 


39460 


39461 


39462 


39463 


39464 


39465 


39466 


39467 


39468 


39469 


DESCRIPTION/ POOL# 
MEMO 

T NOTE (100.9) 

T NOTE (100.9) 

T NOTE (100.9) 

T NOTE (100.9) 

T NOTE (100.9) 

T NOTE (100.9) 


FEDL HOME LOAN BK CONS 


FEDL HOME LN MTG CORP 


FEDL HOME LOAN BK CONS 


T NOTE 


T BILL 


T BILL 


WELLS CP 


WELLS CP 


Geet YY: (/2°Ga Or. UeN; DY 


MR 
BANK BROK 
CASH DATE 

Lg 87 

19 45 

87 

19 45 

87 
19 87 
87 
19 87 
87 
19 87 
40 

19 87 

19 87 

19 40 

19 40 

40 

19 87 

19 87 

19 41 

19 41 


DANTIEL 
DETAIL TRANSACTION REPORT 
10/01/02 


MATURITY 
/ ENTRY 


09/30/04 
10/11/02 
09/30/04 
10/11/02 


10/11/02 
09/30/04 
10/11/02 


10/11/02 
09/30/04 
10/11/02 


10/11/02 
09/30/04 
10/11/02 


10/11/02 
09/30/04 
10/11/02 


10/11/02 
11/06/02 
10/11/02 
11/05/02 
10/11/02 
11/06/02 
10/11/02 
12/31/03 
10/15/02 


10/15/02 
11/21/02 
10/22/02 
11/21/02 
10/22/02 
12/27/02 
10/31/02 
12/27/02 
10/31/02 


F 


DALY 


TO 


SETTLEMENT DATE BASIS 


TRADE/ 
SETTLE 


10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/10/02 
10/11/02 
10/11/02 
10/11/02 
10/11/02 
10/09/02 
10/09/02 
10/15/02 
10/15/02 
10/15/02 
10/15/02 
10/23/02 
10/23/02 
10/23/02 
10/23/02 
10/31/02 
10/31/02 
10/31/02 
10/31/02 


23 FUNDS 


N ERA N-C LS € 0 
4-15 5, = 5) 5.4. = 4; 45-8) 7. 
- FIXED INCOME 
10/31/02 
PAR VALUE BOOK VALUE 


TXN COUPON 


TYP YIELD 
SALE 1.875 
1.741 
PURC 1.875 
12939 
SALE 1.875 
739 
PURC 1.875 
1.929 
SALE 1.875 
12929 
PURC 1.875 
1.737 
SALE 1.875 
L037 
PURC 1.875 
1.741 
SALE 1.875 
1.741 
PURC 1.875 
1.729 
SALE 1.875 
1.729 
PURC 1.650 
1.652 
PURC 1.650 
1.652 
PURC 1.660 
1.662 
PURC 3.250 
1.753 
SALE 3.250 
1.753 
PURC 1.655 
1.657 
PURC 1.655 
1.657 
PURC 1.610 
1.614 
PURC 1.610 
1.614 


ORIGINAL FACE 


-50,000,000.00 
50,000,000.00 
-50,000,000.00 
25,000,000.00 
-25,000,000.00 
50,000,000.00 
-50,000,000.00 
25,000,000.00 
-25,000,000.00 
25,000,000.00 
-25,000,000.00 
30,000,000.00 
30,000,000.00 
7,000,000.00 
30,000,000.00 
-30,000,000.00 
35,000,000.00 
30,000,000.00 
50,000,000.00 


50,000,000.00 


PREM / 


(DISC) 


-50,154,661.74 


-154,661.74 


5:0), 158i 5612199 


158,567.99 


-50,158);, S67i599 


=15'8" 5637: 919 


257,083, .9:0)32/5 


837 190.25 


= 2:91, 083), 1901.25 


=913¢, 1 910i52'5 


50:, 1518., 5:6.7 2.99 


158;,,56:7 99 


=50), 15:8: 5i67'..9'9 


=158),,9'6 7.2.99 


25,077,330.88 


777330).88 


=2'5;,:0)0'75,,313'0) 18/8 


“77173: 30788 


25,083,190.25 


8377159:0:2:2'5 


=:2'5,7.0'835,09,05.2'5: 


='8:3),19'05.,2'5 


29,964,250.00 


=3'57 750'.0.0 


2:9), 96'57,62'5: 0:0 


=34;.3:7.5:..00 


6,990,962.23 


SONOS Tenia 


30,817,866.85 


817,866.85 


= 30); 8:1\7.,, 8166;.:8:5 


-817,866.85 


347, 953) 7338x189 


=4)6),16.61 2.81! 


29,960,004.17 


= 3 OID DB rS) 


4:9) 837.2), S410 56:7. 


S127), 815313 


49,872,541.67 


= 257), 4.5:8'. 333 


PAGE: 6 
RUN: 11/02/02 00:01:22 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


Od 


Onl 


SETTLEMENT 


135775 :6%, 2:5 


507. 28:97, 817.99 


= 901.158) 5167 99 


=31),;2:5:0:. 00 
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=a 8 <21/5 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1.631 
( 51) 

SALE 1.799 
( 15) 

MAT 1.681 


PAR VALUE 


2197000000. 


-575000000. 


-1688170000. 


00 


00 


00 


G@uot ¥Y / C.0O.U NOD ¥ OF SAN FRANCISCO 
NIEUL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 


MR. DA 


ORIGINAL FACE 
VALUE 


10/01/02 TO 10/31/02 
REPORT GRAND TOTALS 
ASSETS 


PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) 


2193415117.90 -3,584,882.10 
-576570874.43 -1,570,874.43 


-~1685146239.53 





(INTEREST) 


-504,201.37 


-3,023,760.47 


PAGE: 7 


RUN: 11/02/02 00:01:22 


(GAIN) / 
LOSS 


-754,344.09 
166.66 


SETTLEMENT 


=219341511:7'..90 
577,829,253.23 


1685146239.53 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
NOCUMENTS DEP TREASURER 


DANIEL P. DALY 
DEC - 9 2002 CHIEF INVESTMENT OFFICER 








December 4, 2002 SAN FRANCIS( 2c 

PUBLIC L at 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past five months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 39,571,752 Earned Interest Yield 
Total Net Earnings $ 32,263,482 Pooled Funds 3.037% 
Average Age of Portfolio 225 Days All Funds 2.901% 


Total cost of the securities on hand November 30, 2002 was $2,533,545,842 with a market value of 
$2,571,103,854 plus fixed assets accrued earnings of $5,621,179. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of November 30, 2002. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of November 2002, earned interest yield and end of period 
portfolio balance and yield. ; 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on November 30, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of November 2002. 


Susan Lea 
Treasurer NEC 9 2NN9 


Enc. 

ce: Harvey Rose, Budget Analyst (w/Enc.) = oe pean ICIS 
Ed Harrington, Controller (w/Enc.) as 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 
Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


epeae Y 1/07 Ui Naty OF SAN BOR. ALN: Cur (Sac. 
MR DANIEL DALY A 5- 5 5 4 — 4.4 787 
POR T FO Lt © ST A T-TS. Pores PAGE: al 
11/01/02 THROUGH 11/30/02 RUN: 12/02/02 10:57:37 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD:  12,154,050.31 == ——=<CS—SDs— ssti—(itsi‘=‘—~—wOOCSC‘(‘(‘(CS N/A 12, 154,050.31 
TOTAL NET EARNINGS THIS PERIOD: 5,610,833.18 .00 183..33 N/A 5,611,016.51 
AVERAGE DAILY PORTFOLIO BALANCE: 2,515,938,652.04 .00 100,000.00 N/A 2,516,038,652.04 
EARNED INCOME YIELD THIS PERIOD: Pa falc .000 2.,.2:3i0 N/A 2a 713 
END OF PERIOD PORTFOLIO BALANCE: 2,533,445,842.38 .00 100,000.00 N/A 2,533,545,842.38 
CURRENT AMORTIZED BOOK VALUE: 2,538,329,564.71 .00 100,000.00 N/A 2,538,429,564.71 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 2.543 .000 2231 N/A 2.543 
WEIGHTED AVERAGE DAYS TO MATURITY: 224.62 .00 30.00 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 224.62 .00 30.00 N/A N/A 
NET PORTFOLIO YIELD, 365-DAY BASIS: De TAs 
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CL Ye / COUNT hy, OF SAN Eo R aN COL SS C40 


MR 


SUMMARY DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


81 COMMERCIAL PAPER DISC 


1010 PUBLIC TIME DEPOSIT 


DANIEL DALY Q>1' 5> = 5 5, 4° =" 47 4 8) 7 
INVESTMENT DN VOB NT O-R ¥ RUN: 
INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES 

34.97% (C) 1.439 1.448 99.440 891,000,000.00 
31. 122%.(€) 4.42097-— 4.765 “987 785 798,005,000.00 
12.62% (C) i546" 1.553 99.573 321,000,000.00 
8.21% (C) 1°..625" 1.623 991530 209,000,000.00 
9.15% (C) 1 534* “1.7543 99.456 233,000,000.00 
3.94%(C) 1.610 1.614 99..°745 100,000,000.00 
-00%(C) 2.200 2.200 100.000 100,000.00 
REPORT TOTALS SSSs= ==5=555 SS5=S55= See ees eee5555=== 
ASSETS FIXED 2-406 2:5:523 997273" = 2)5'52,.105;,,,0:0:070'0 


DEC ~ 9 2099 
SAN £ 
PUBL ICANCISCO 


PAGE: 1 
12/03/02 00:04:14 


BOOK VALUE 


886,007,009.55 
1.Si85).3.L2i 18.6 ne 
319),,63:0',:905...5'5 
2.08',.0177 ,272°,.22 
231,732,785.00 

9:9:, 745 , 0'83% 3:4 


100,000.00 
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INVEST 
NUMBER 


39382 


39383 


39384 


39448 


39449 


39450 


39452 


39452 


39453 


39482 


39483 


39484 


39485 


39478 


39479 


39480 


39481 


39490 


39443 


39444 


39434 


39435 


Clr tT iY+/ 26 7OCUl NST ay 


Mikunre 


DESCRIPTION 
PURCHASE MATURITY DATE 
UNITED STATES TREAS BILLS 
07/12/02 01/09/03 


T BILL 

08/07/02 01/30/03 
T BILL 

08/07/02 01/30/03 
T BILL 

08/08/02 02/06/03 
T BILL 

08/08/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 


10/10/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/06/02 02/13/03 
TREASURY BILLS 
11/06/02 02/27/03 
TREASURY BILLS 
11/06/02 03/06/03 
TREASURY BILLS 
11/06/02 03/13/03 


T BILL 

11/25/02 03/20/03 
T BILL 

10/04/02 03/27/03 
T BILL 

10/04/02 03/27/03 
T BILL 

10/04/02 04/03/03 
T BILL 

10/04/02 04/03/03 


DANIEL 


OF 
DA Ley: 


SAN 


4 


BE RAN Gel S260 


AB SY, bie oy yee t a 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795LT6 19 
40 

912795LW9 19 
87 

912795LW9 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
87 

912795LX7 19 
40 

912795LX7 19 
40 

912795LX7 19 
40 

912795LY5 19 
87 

912795MA6 19 
87 

912795MB4 19 
87 

912795MC2. 19 
87 
912795MD0 19 
87 

912795ME8 19 
87 

912795ME8 19 
87 

912795MF5 19 
87 

912795MF5 19 
87 


FUND CPN RATE 


SAFE 


YTM TR 
1.6950 
ds 1.096 
1.5800 
1.°5:92'3 
1.5800 
1.5923 
125050 
Leb 165 
1.5050 
1.5265 
1.5050 
1.5125 
1.5050 
1.5725 
1.-5:05:0 
1.5225 
15050 
LoS 125 
1.5050 
do 2:5 
1.5050 
Dea 1215, 
1.1900 
119356 
122750 
e287, 
1.1900 
1.1936 
1.1900 
DL 9/Si6 
1.3600 
2. e365! 
1.3650 
1.3709 
1.331650 
ple e/a) 
1.3600 
1.3666 
1.1950 
1 e996 
1.4650 
1.4754 
1.4650 
1.4754 
1.4650 
1.4759 
1.4650 
dee 4a7 59 


PAR/SHARES 
BOOK 
50,000,000.00 
49,573,895 583 
30,000,000.00 
29,768,266.67 
30,000,000.00 
29,7168, 266.67 
5,000,000.00 
4:79:61. 5,956 694 
44,000,000.00 
43','665 -221 511 
50,000,000.00 
4.975751: ;:256 94 
50,000,000.00 
49,751,256.94 
50,000,000.00 
4197 TD LG 2516-3194 
50,000,000.00 
49,751,256. .'94 
50,000,000.00 
AOR TSA P2516 94 
50,000,000.00 
49,751,256.94 
50,000,000.00 
4:9°,,84:9  /S'97) 22 
50,000,000.00 
49,846,437.50 
20,000,000.00 
19); 93:9 7 873:8: 8:9 
20,000,000.00 
9) 779:3'9) 58318: 789 
15,000,000.00 
14,943,900.00 
7,000,000.00 
6.7970), 010'7., 9:2 
15,000,000.00 
147 9331 72750 010 
5,000,000.00 
47976 OUT | 11 
50,000,000.00 
49,809,131.94 
50,000,000.00 
497/64'5 7.958 2:33 
50,000,000.00 
49,645,958 .33 
50,000,000.00 
49, 63L 7715.28 
50,000,000.00 
OVE) A Csshaby t/a ley GG} 


448 7 


MARKET VALUE 

MARKET PRICE 
49,939,062.50 
99.87812500000 
29) ILA 61:2). 13 
99.81557377049 
BO IAA Ord 27 dS 
99°.81:5573'7704:9 

A PIB 223035 
99.78446691176 
43,905,165.44 
99.78446691176 
49) (8:92 12'3 3%4:6 
99.78446691176 
49°,892'7:23'3: 3:46 
99.78446691176 
4:9: j.8'9'237.23:3) 546 
99.78446691176 
49,892,233 .46 
99.78446691176 
4:9) 8'912) 7-233: 46 
99.78446691176 
4:9), 8:92), 23:3) 46 
99'. 78:44 66:91 1:76 
49,892,233.46 
99.78446691176 
49,892 ,.233 .'4'6 
99.78446691176 
AD 7295165 78/93)3:8 
99.78446691176 
19) -2'5'6 7:8'93i23:8 
99.78446691176 
14,963,000.00 
9:9:5715.33:3333 333 

67-978: 73 HOan9 
9:9. 6: 9VOT1L23'S:9'6: 
14,948,974.61 
99..659831072917 

Cie Whee ha) 
99.65958737864 
49;814,204.55 
99.62840909091 
4:9 p8L4 102356 
99.62820512821 
49,814,102.56 
99.62820512821 
49 77/9 BF Shs) 0 
99.59702620968 
A'S) 198) 5iL-35 10 
99.59702620968 


RUN: 


12/03/02 


DC 


PAGE: 1 
00:04:33 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


334,291.67 
SUNGARD 

VS 23S 33 
SUNGARD 

ES 2s ees)S 
SUNGARD 

24 ,/03'8' 2:0 
SUNGARD 
214", 53'6.si1 
SUNGARD 
10:8: ;}69'4'..4:5 
SUNGARD 
108,694.45 
SUNGARD 
108,694.45 
SUNGARD 
108,694.45 
SUNGARD 
108,694.45 
SUNGARD 
108,694.45 
SUNGARD 
39,666.67 
SUNGARD 
40,500.00 
SUNGARD 
157 :8'661.°6:7 
SUNGARD 
15. :816 16: 26°7 
SUNGARD 
14,166.67 
SUNGARD 
6,635.42 
SUNGARD 
14) P28 S75 
SUNGARD 
Od he oe A Ae 
SUNGARD 
97-95:8'533 
SUNGARD 
118',02'3'- 7/89 
SUNGARD 
118',,013'..89 
SUNGARD 
118,013.89 
SUNGARD 
118,013.89 
SUNGARD 


3'0};.8:7'5'..0'0 


2:3) O12 2S. 


237.623 


357,228) 321 


2:8:,.4:0:8'..22 


32, 2820:7 


3:2), 28:2'.3017, 


32.,.28:2; 2 0N7 


325,282,001 


32,2825 0'7 


3:27,.2'8:27..017 


27, 969%: 597 


5,295... 96 


1,187.82 


Ae Oishi rahe 


4\,-933:.33 


Ly Hae 45 


3,005.86 


2,246.04 


=4,8'8 5 ie72 


50771307, 3/4 


50), 130534 


48,783.93 
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INVEST 
NUMBER 


SUBTOTAL 


3659.4. -T. 


36595) 


36596 T 


3165:9'7) <T. 


38856 -f 


38858 T 


38861 T 


38864 T 


38866 T 


33942 T 


38616 T 


3879 2: -T. 


38822 T 


38823 T 


38824 T 


38829 T 


38830 T 


38831. T 


38832 T 


38/841 TL 


38843 T 


DESCRIPTION 


M 


GCrry / € O UN T Y 


R 


PURCHASE MATURITY DATE 


(Inv Type) 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 


NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 


07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 


NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.12) 


05/23/01 11/15/03 
NOTE (99.10) 
05/25/01 11/15/03 


NOTE (99.20) 
06/04/01 11/15/03 
NOTE (99.20) 


06/04/01 11/15/03 


11 TREASURY BILLS 


DANIEL 


OF 
DA Ty Y 


SAN 
4 


FRANCISCO 


ts Sets amo eC Wc: 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

34.56% 
9128274B5 9 
89 

9128274B5 £9 
89 

9128274B5 19 
89 

9128274B5 1:9 
89 

912827620 19, 
40 

912827620 19 
45 

912827620 1:9 
87 

912827620 19 
87 

912827620 19 
40 

40 

40 

9128274U3 19 
40 

9128274U3 ALS 
87 

9128274U3 19 
40 

9128274U3 19 
45 

912827403 9 
87 

912827403 19 
87 

9128274U3 19 
89 

9128274U3 19 
87 

912827403 19 
45 

9128274U3 19 
87 

9128274U3 19 
87 


FUND CPN RATE 


SAFE 


YTM TR 


43:93 
L476 


5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
3.8750 
4.2836 
3..:8:750 
4.2877 
3.8750 
4.2877 
3.8750 
4.1866 
3.8750 
4.1824 
5.7500 
7.5 2:0:0 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4.5533 
4.2500 
4.4261 
4.2500 
4.4142 


PAR/SHARES 
BOOK 


891,000,000.00 
886,007,009.55 


200,000.00 
1:9;9' 01.0: ..0:0 
8,650,000.00 
8,606,732.50 
150,000.00 
14:9),:2:57 50 
1,000,000.00 
995,500.00 
10,000,000.00 
9,922,656.25 
10,000,000.00 
9,924 ,.8:75...00 
10,000,000.00 
9 924, 8:79 «010 
15,000,000.00 
14, O27 LOS .3:8 
20,000,000.00 
1:9), :8:'84 73°75 .2:0:0 
5,000.00 
4,431.25 
15,000,000.00 
14,3168 ,.3:59:.3:8 
20,000,000.00 
19), 94:2, 1:8:7.50 
50,000,000.00 
49',738,281.25 
25,000,000.00 
24,865,234.38 
20,000,000.00 
9: 8/912), 187.510 
15,000,000.00 
14,909 765 63 
15,000,000.00 
14, 92072937 .5.0 
15,000,000.00 
14 ,903',906.25 
20,000,000.00 
19, 859; 3175..00 
15,000,000.00 
14,:939,062.50 
25,000,000.00 
24,905,273.44 


48 7 


MARKET VALUE 
MARKET PRICE 


888,687,210.63 
99.74042800000 


20:2); 75:0)=:0:0 
101.3750000000 
8 ,.7.68',,93'°7:, 50 
101.3750000000 
152,062.50 
101.3750000000 
1 04:3: ,-75.0'..0.0 
101.3750000000 
10,150,000.00 
101.5000000000 
10,150,000.00 
101.5000000000 
10,150,000.00 
101.5000000000 
15 ,.225:,.0:0:0% 0.0 
101.5000000000 
20,300,000.00 
101.5000000000 
55 L556 

103 .0312500000 
5 , 3:8:9;5,0627350 
102.5937500000 
20,518,750.00 
102.5937500000 
a1, 2:96 ;,'8:7'5)./0.0 
102.5937500000 
29,648 ,43:7:,'50 
102.5937500000 
20,518,750.00 
102.5937500000 
15,389, 062)-50 
102.5937500000 
15; 3'8:9;; 062:550 
102.5937500000 
155389; 062...5:0 
102.5937500000 
20,518,750.00 
102.5937500000 
157389), 062:.50 
102.5937500000 
205 64:87 437550 
102.5937500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


1.41873 .63 
SUNGARD 
81,034.34 
SUNGARD 
1,405.22 
SUNGARD 
9,368.13 
SUNGARD 
162,160.33 
SUNGARD 
162,160.33 
SUNGARD 
162,160.33 
SUNGARD 
243,240.49 
SUNGARD 
324,320.65 
SUNGARD 
84.38 
SUNGARD 
28,176.80 
SUNGARD 
37,569.06 
SUNGARD 
93,922.65 
SUNGARD 
46,961.33 
SUNGARD 
37,569.06 
SUNGARD 
28,176.80 
SUNGARD 
28,176.80 
SUNGARD 
28,176.80 
SUNGARD 
37,569.06 
SUNGARD 
28,176.80 
SUNGARD 
46,961.33 
SUNGARD 


12/03/02 


PAGE: 2 
00:04:33 


UNREALIZED GAIN 
UNREALIZED LOSS 


-4,885.72 


37, 7405.00 


116:2;,,.205:..0:0 


2,805.00 


18,250.00 


PRE fee Si Wore BS} 


228,125.00 


228,125.00 


312/890 62 


415,625.00 


720.3 


27,9020 703.12 


516:;,'562:.'5:0 


1,998, 593). 75 


7183), 2038%12 


626,562.50 


479,296,587 


478,125.00 


4'85, 1256.25 


659,,3'75:..'010 


450,000.00 


743,164.06 
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(RPTMKT) 


INVEST 
NUMBER 


38474 
38476 
38477 
38708 
38718 
38764 
38797 
38803 
38805 
38806 
38807 
37949 
38273 
38274 
38275 
38276 
38810 
39282 
39491: 
39492 


39493 


DESCRIPTION 


M 


Col Tay “4 <C Olu; Ny 


R 


PURCHASE MATURITY DATE 


NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 


08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.11) 
02/16/01 02/15/04 
NOTE (99.26) 
02/23/01 02/15/04 


NOTE (100.21) 
03/29/01 02/15/04 
NOTE (100.22) 


04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (100.14) 
05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


NOTE (99.22) 
05/10/00 05/15/04 
NOTE (99.22) 


05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 
NOTE (95.24) 
05/15/02 11/15/06 
NOTE (98.225) 
11/29/02 11/15/07 
NOTE (98.17) 
11/29/02 11/15/07 
NOTE (98.17) 
11/29/02 11/15/07 


DANTE 


L 


OF 


D. A Li ¥ 


SAN 
4 


EUR. Ao NeC il s-C.0 


ap Soyer Tanto yente yer Yaa 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


9128275F5 


9128277F3 


912828ANO 


912828ANO0 


912828ANO0 


BANK 
BROK 


FUND CPN RATE 


SAFE 


YTM TR 


4.7500 
4.8925 
4.7500 
6:0915 
4.7500 
6.09175 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
552500 
6.7885 
5.2500 
6.7932 
5.2500 
6.7885 
5.2500 
6.7885 
5:-25:0.0 
4.5642 
3.5000 
4.5592 
3.0000 
3.2852 
3.0000 
3.3268 
3.0000 
Sizes 


PAR/SHARES 
BOOK 
15,000,000.00 
145,950) 781525 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218 575 
15,000,000.00 
14,3,74,218.75 
15,000,000.00 
140, 332,032.25 
30,000,000.00 
29, 798,437.50 
18,000,000.00 
17, 96354317 2.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25,089,843). 75 
25,000,000.00 
25, 172, 3:28.13 
25,000,000.00 
297 LOS A168 x75 
25,000,000.00 
2:57, LOM; 42465. 8:8 
20,000,000.00 
19:,5:06:7:25:0:.'0'0 
10,000,000.00 
9), 46:7, 18:7 250 
10,000,000.00 
97,465.,,625../00 
10,000,000.00 
97 467), 287 “50 
20,000,000.00 
18),9)3'4;,,357:5'010 
50,000,000.00 
50),960;,93'7..50 
50,000,000.00 
47,867,187:.50 
50,000,000.00 
49,409,573 .55 
5,000,000.00 
4,931; 582.35 
5,000,000.00 
ay, a > B2ea)5 


448 7 


MARKET VALUE 
MARKET PRICE 
£5, 562,500.00. 
103.7500000000 
15,562, 50:07%'0'0 
103.7500000000 
15,562,500.00 
103.7500000000 
15,562,500.00 
103.7500000000 
15,562, 500.00 
103.7500000000 
15,562,500. 00 
103.7500000000 
31,125,000.00 
103.7500000000 
18,675,000.00 
103.7500000000 
10,375, 000.00 
103.7500000000 
107,.3:'75:,, 0:00" 010 
103.7500000000 
257,937 ,500.00 
103.7500000000 
215179397, 50:05. 0:0 
103.7500000000 
257.9377 7500/00 
103.7500000000 
25:,.93'7 750.0). :00 
103.7500000000 
21,006,250.00 
105.0312500000 
105.503), 125; ..0.0 
105.0312500000 
10,503, 125-..00 
105.0312500000 
#0503), 125.00 
105.0312500000 
21,006,250.00 
105.0312500000 
52 5157 625:3,0.0 
105.0312500000 
51,000,000.00 
102.0000000000 
49,406,250.00 
98.81250000000 
4,940,625.00 
98.81250000000 
4,940,625.00 
98.81250000000 


RUN: 


12/03/02 


PAGE: 3 
00:04:33 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


2:09), 1037.26 
SUNGARD 
2:0'9),.103..2'6 
SUNGARD 
2.0:9;,,103..26 
SUNGARD 
209),103:.526 
SUNGARD 
209),.2103.52'6 
SUNGARD 
209710326 
SUNGARD 
418,206.52 
SUNGARD 
250592391: 
SUNGARD 
13:9), 4022457 
SUNGARD 
13:97, 402017 
SUNGARD 
348,505.43 
SUNGARD 
348,505.43 
SUNGARD 
348,505 743 
SUNGARD 
348,505.43 
SUNGARD 
46,408.84 
SUNGARD 
23)j,2.04:5:42 
SUNGARD 
23,204.42 
SUNGARD 
23,204.42 
SUNGARD 
46,408.84 
SUNGARD 
176,022.20 
SUNGARD 

id DAB ONT 
SUNGARD 
66,298.34 
SUNGARD 
6,629.83 
SUNGARD 
6,629.83 
SUNGARD 


61 78% 75 
656,250.00 
1, 18'8),28:1...25 
1,188, 281...25 
1,288,281 5.2'5 
1 7-2:3'0) 74:68). 75 
1, 326,,56:2)..5.0 
721,562. 50 
3'12;,,5.0'0:.,0'0 
306,250.00 
847,656.25 
82:6-7,.17 1/837 
83327703125 
830,078.12 
1,500,000.00 
1, 03'5;.93 72.50 
1,037,500.00 
1,035, 9377 «50 
2,071, 875200 
1,554,687.50 
3, 132,822.50 
54,687.50 
145, 8435275 


45843 27/5 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS ICC# 


MR DANIEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
‘SUBTOTAL (Inv Type) 12 TREASURY NOTES 31.94% 
39470 FNMA DIST 313589R70 19 
11/01/02 12/03/02 87 
39474 FNMA DIST 313589R70 19 
11/04/02 12/03/02 87 
39471 FNMA 313588AH8 19 
11/01/02 01/08/03 87 
39340 FEDERAL NATL MTG ASSN DISC 313588AQ8 19 
07/18/02 01/15/03 87 
39436 FEDERAL NATL MTG ASSN DISC 313588BP9 19 
10/04/02 02/07/03 87 
39437 FEDERAL NATL MTG ASSN DISC 313588BP9 19 
10/04/02 02/07/03 87 
39438 FEDERAL NATL MTG ASSN DISC 313588BP9 19 
10/04/02 02/07/03 87 
39439 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 
10/04/02 02/07/03 87 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 12.46% 
39416 FEDL HOME LOAN BK CONS DISC 313385T89 19 
09/30/02 12/20/02 40 
39341 FEDL HOME LOAN BK CONS DISC 313384AC3 19 
07/18/02 01/03/03 40 
39418 FHLB 313384AF6 19 
10/01/02 01/06/03 40 
39417 FHLB 313384AQ2 19 
09/30/02 01/15/03 40 
39472 FHLB 313384BK4 19 
11/01/02 02/03/03 40 
39475 FEDL HOME LOAN BK CONS DISC 313384EE5 19 
11/05/02 04/11/03 40 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 8.12% 
39431 FEDL HOME LLN MTG CORP DISC 313396AB9 19 
10/04/02 01/02/03 40 
39432 FEDL HOME LLN MTG CORP DISC 313396AB9 19 
10/04/02 01/02/03 40 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 
9906 
000 
100 
000 
100 
000 
100 
000 
100 
000 


(M) 


(M) 


100 
000 
100 
000 


YTM TR 


1.5200 
1... 5220 
1.4600 
1.4617 
1.5000 
1.5043 
1. 75:00 
1.7655 
1.5700 
ds 5S: 78:7 
detoriOlO 
1 5:78:57 
2570.0 
Dor /Bcl. 


1. '54-65 
1.5532 


1.6500 
1)-65'62. 
1.7500 
1.7645 
1.6300 
1 63:72 
1.6200 
1.6278 
1.5000 
1.5059 
1.4000 
1.4086 
P6153 
1.56229 


1631657 


PAR/SHARES 
BOOK 


798,005,000.00 
1883:1:2),°786).72 


45,000,000.00 
44,939,600.00 
25,000,000.00 
24,,-970.,,597 522 
45,000,000.00 
44,872,500.00 
6,000,000.00 
5,947,208.33 
50,000,000.00 
497,725,250..:00 
50,000,000.00 
29725) :25'0)1510'0 
50,000,000.00 
49:,°72'5., 25'0:.'0'0 
50,000,000.00 
49,725,250.00 
321,000,000.00 
31-97 63:0), 9052.55 


50,000,000.00 
49.814) ,3'7'5:.:0'0 
20,000,000.00 
19,835,694.44 
50,000,000.00 
49,780,402.78 
50,000,000.00 
497,75:97,2:50:. 00 
30,000,000.00 
29,882,500.00 
9,000,000.00 
8,945,,050:.00 
209,000,000.00 
203) ,0007), 2:7 2).22 


50,000,000.00 
49,796,250.00 
50,000,000.00 
49,796,250.00 


A Ba, 


MARKET VALUE 
MARKET PRICE 


821,212,964.06 
102.9082480000 


44,995 ,625.00 
99°..99027777778 
24,997,569.44 
99. 99027777778 
4.4%,-9:1°6,'8'7'5:.010 
99.81527777778 
5,986, 875.00 
99.78125000000 
49'°,:833:,777.78 
9:97-6.6:755 5555.56 
B96 83367718 
99°, 667555555156 
49° °83'37, hol 8 
99: 66755555556 
497 8335.7 7178 
99°.6675555'55:5.6 
3'2:0)72:3)2;710'5'574,516 
99.76076500000 


4:9) 967,541.67 
99°. 93'5'0:83'3:3'3'3'3 
19,977,450.00 
99.88725000000 
49,938,500.00 
99.87700000000 
49923725. O10 
99.84625000000 
2:97, 93'45, 40:0; 10:0 
9:9'57.8133333333 

8, 9607372.50 
99.55969444444 
208,701,389.17 
99.85712400000 


4977394 53713133) aoiS 
99.89066666667 
4.977 945:,33 31033 
99.89066666667 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


56,625.00 
SUNGARD 
2773915: 20:0 
SUNGARD 
5.63,.2.510:.10'0 
SUNGARD 
39,666.67 
SUNGARD 
126,472.22 
SUNGARD 
126), 4:72.22 
SUNGARD 
1:2'6:, 4572*. 2:2 
SUNGARD 
P26; B72 22 
SUNGARD 


142,,,083°.33 
SUNGARD 
M32 222 023 
SUNGARD 
1'3'8),:0:977-..22 
SUNGARD 
139,500.00 
SUNGARD 
37,500.00 
SUNGARD 
9,100.00 
SUNGARD 


131, 305516 
SUNGARD 
13457 3057516 
SUNGARD 


12/03/02 
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00:04:33 


UNREALIZED GAIN 
UNREALIZED LOSS 


-600.00 
-402.78 
-11,875:...00 
00 

=1'7), 944.44 
-17,944.44 
-17,944.44 
co Lees eC ee 


00 


11,083.34 


97533283 


20,000.00 


247, 3°75 010 


14,400.00 


6, 2225.50 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS ICC# 


BANK 
BROK 


MR DEANE Eyl 
(RPTMKT) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
A 39433 FEDL HOME LLN MTG CORP DISC 313396AB9 
10/04/02 01/02/03 
A 39473 FMC 313396BF9 
11/01/02 01/30/03 
A 39477 FMC 313396ET6 
11/05/02 04/24/03 
A 39476 FMC 313396HN6 
11/05/02 06/30/03 
A 39486 FMC DISCOUNT NOTES 313396KT9 
11/08/02 08/22/03 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 
A 39468 WELLS CP 9497F1MT4 
10/31/02 12/27/02 
A 39469 WELLS CP 9497F1MT4 


10/31/02 12/27/02 


SUBTOTAL (Inv Type) 


A 39333 PUBLIC TIME DEPOSIT 


07/01/02 12/30/02 


SUBTOTAL (Inv Type) 


81 COMMERCIAL PAPER DISC 


1010 PUBLIC TIME DEPOSIT 


GRAND TOTAL 


19 
60 


.00% 


(M) 


100 
000 
100 
000 


(M) 


953 2 
000 


(M) 


CPN RATE 
YTM TR 


i, 4195 
1.4200 
1.4334 
1.3200 
1.3340 


1.6100 
1.6141 
1.6100 
af i614 
1.6100 
1.6141 


2.4062 


PAR/SHARES 
BOOK 
20,000,000.00 
19,918,500 0.0 
47,000,000.00 
46,821,400.00 
20,000,000.00 
19,866, 833.33 
15,000,000.00 
14;, 85.9), 77:5:;010 
31,000,000.00 
3:0),673%, 716.67 
233,000,000.00 
235,732), 78'5:..00 


50,000,000.00 
49,872,541.67 
50,000,000.00 
49,872,541.67 
100,000,000.00 
99, 745, 083:..34 


100,000.00 
100,000.00 
100,000.00 
100,000.00 


2552105000.00 
2533545842 .38 


* MARKET = 


48 7 


MARKET VALUE 
MARKET PRICE 
OF 2184.3 30933 
99.89066666667 
46,903,650.00 
99.79500000000 
19,9103, 200:. 010 
99.51600000000 
14,890,104.17 
99% 2673'61 11177 
30,697,646.67 
99.02466666667 
232,263,400.83 
99.68386300000 


4197-9153, 4:16. '6'7 
99'. 90683333333 
49,953,416 .6°7 
99.90683333333 
99,906,833.34 
99.90683300000 


100,000.00* 


100.0000000000 
100,000.00 
100.0000000000 


25 77103'8:53 .. 5:9 
100.7444390000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
52,,922022 
SUNGARD 
5:9),533)..33 
SUNGARD 
20,366.67 
SUNGARD 

15 723'8'3)5.3'3) 
SUNGARD 

2:67, 143 ..3:3 
SUNGARD 


6975319 .44 
SUNGARD 
69), 319.44 
SUNGARD 


12/03/02 


PAGE: 5 
0.0'3:0.4523:3 


UNREALIZED GAIN 
UNREALIZED LOSS 


Ce bs be ee Es 


22+, 106...6:7 


16,000.00 


14,945.84 


916),,3:29' 16 
25 2t3< 33 


TEL 515151516 


P1,55'5'.156 


3'35 6.98%, 7575 54 
19; Ola -5:9 


BOOK LESS PURCHASE INTEREST 
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SUBTOTAL 


36594 
36595 
36596 
36597 
38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38829 
38830 
38831 
38832 


A a do a od 


DESCRIPTION 


GET Y / COUN T Y¥ 


MR. 


UNITED STATES TREAS BILL 912795LT6 


BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
TREASURY 
BILL 
BILL 
BILL 
BILL 
BILL 


BHHxAA HAHAHAHAHAHA 


Gor ar ler er Be 


(Inv Type) 


Ce ee lee ter Mller Bler Mar  Ber  ee a ar 


BILLS 
BILLS 
BILLS 
BILLS 
BILLS 
BILLS 
BILLS 
BILLS 


NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.7) 
NOTE (99.135) 
NOTE (99.135) 
NOTE (88.20) 
NOTE (95.26) 
NOTE (99.23) 
NOTE (99.16) 
NOTE (99.15) 
NOTE (99.15) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.12) 
NOTE (99.10) 


912795LW9 
912795LW9 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
9127 954Y5 
912795MA6 
912795MB4 
912795MC2 
912795MD0 
912795ME8 
912795ME8 
912795MF5 
912795MF5 


11 TREASURY BILLS 


9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 


DANTIEUL D 
INVESTMENT 


OF Ss 
AL Y 


4 


FRAN € I sS-¢ 6 


5 ~ 


55> 4: = 
ENV EN TO RY 


INVESTMENTS OUTSTANDING AS OF 11/30/02 


MAJOR SORT KEY 
FUND MATURITY PURCHASE 
NO. (TICKER) DATE 
100 01/09/03 07/12/02 
100 01/30/03 08/07/02 
100 01/30/03 08/07/02 
904 02/06/03 08/08/02 
100 02/06/03 08/08/02 
100 02/06/03 10/10/02 
100 02/06/03 10/10/02 
100 02/06/03 10/10/02 
100 02/06/03 10/10/02 
100 02/06/03 10/10/02 
100 02/06/03 10/10/02 
100 02/06/03 11/07/02 
100 02/06/03 11/07/02 
100 02/06/03 11/07/02 
805 02/06/03 11/07/02 
100 02/13/03 11/06/02 
806 02/27/03 11/06/02 
924 03/06/03 11/06/02 
9615 03/13/03 11/06/02 
100 03/20/03 11/25/02 
100 03/27/03 10/04/02 
100 03/27/03 10/04/02 
9531 04/03/03 10/04/02 
859 04/03/03 10/04/02 
34.97%(C) 
5005 03/31/03 03/31/98 
100 03/31/03 03/31/98 
3052 03/31/03 03/31/98 
3051 03/31/03 03/31/98 
1 06/30/03 07/02/01 
1 06/30/03 07/02/01 
100 06/30/03 07/02/01 
100 06/30/03 07/09/01 
100 06/30/03 07/09/01 
2535 08/15/03 09/27/94 
100 11/15/03 11/28/00 
100 11/15/03 04/11/01 
100 11/15/03 05/15/01 
100 11/15/03 05/15/01 
100 11/15/03 05/16/01 
100 11/15/03 05/23/01 
100 11/15/03 05/23/01 
100 11/15/03 05/23/01 
100 11/15/03 05/25/01 


IS Icc# 
SAF/ CUPN 
PURP RATE 
000 1.695 
OOO" Te5'8:0 
000 1.580 
OOO 22505 
00:0" e505 
O00 7.505 
COO 62. 505 
000 1.505 
000 1.505 
000 1.505 
O00’ 1.5.05 
000 1.190 
000 1.215 
000 1.190 
O0Or ~ 165 2:90 
000 1.360 
000 1.365 
OOO! “13:65 
000 1.360 
O00 17.1915 
000 1.465 
000 1.465 
000 1.465 
000 1.465 
1. 43/9 
000 5.500 
000 5.500 
000 5.500 
000 5.500 
000 3.875 
000 3.875 
OOO) . 32875 
000 3.875 
000 3.875 
QOOr  S:7'5'0' 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 


448 7 


997228 
9'9)..23°9 
99239 
919 OR 
9:9%,'5'03 
9:97. 5,0'3 
9:9"; 5:03 
9'9)..5.03 
99°, 5:03 
9'9'..6:9'9 
99.693 
99.699 
9:9 ...69'9 
99.626 
99 572 
99545 
9:9. 52:0 
9197) 6:1:8) 
9I9E F292) 
99292 
99) 26:3 
9:9'. 2163 


9:9:..505 
3:9:,.500 
9:95:05 
9197550 
99227 
DIAZ 9 
D929: 
919! 4:4 
99 412)2 
88.625 
95%. 189 
Me sad fa ak 
OAT: 
eRe aal 
99.461 
SST 39'8 
99.406 
DEEDS) 
DSTZ9)7 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
30,000,000.00 
30,000,000.00 

5,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
20,000,000.00 
15,000,000.00 

7,000,000.00 
15,000,000.00 

5,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 


12/03/02 


PAGE: al 
00:04:14 


BOOK VALUE 


49,573,895.83 
29), 768 ,266...6'7 
29), 7:68: 2:6'6".16 77 
4,961,956.94 
43) 16651, 2'20, ded: 
49,751,256.94 
49,751,256 .94 
497.751, 256.94 
49 7791) ,.25'6 94 
4:9 7:5 dt «2:56:94 
4:97 Tad 2516129 4 
49) B49}; SOT. 22 
49,846,437.50 
19, 93'9' 78/38} B39 
D9), -9:3'9' 83'S! 28)9 
14,943,900.00 
6:69:70. 0107 29:2 
4 9382 7 750%.0'0 
4: 9:76. VOM. 
49,809,131.94 
49,645,958 .33 
49,645,958.33 
49", 63h 715 . 2/8 
49) (63D P7ES 1218 


¥9'9),70' 20:7 010 

8), 606:,,73:2'.50 
PAS! 2) 5r1i5:0 
9:95: ,-5:0'0:.:0'0 
D9 225 6516! e2i5 
DIZ ySi7 54010 
9) DHE 287751010 
Dar Ole2y O38 
ES) 884) 4377/5100 
A 43. 215 

14 368;,3'59 -38 
a ES ste Wha S37 5300) 
49,738,281.25 
24, 865, 23'4.3'8 
UO FSI 252187 1510 
ey OO SESS) 
He WF ae) UO Sei iS y(0) 
aL NOS We SOS 5 PIS) 
1977 8519737511 010 


SAN FRANCIS 
PUBLIC LIBRAF 


DOCUMENTS L 


DEC. -— 9 700 


C 





a eV" 
5 Se ee ae eee ee 
; |. we’ es0%Cos ~oF 
aay! RR Scar, 5 ie” 
te p OP\z0\o Oa \oayor. . - 3G" 860" G00-3o 
“Tog oe \20\o9 Aaney? 3982 F Te*se0" 940%00 
) a ‘ a. FE POLIO F Galosyor - 
mes -- | * -Bepesseza - 7 O8\s0 Oe OAVomes 
= —--= = ‘@rsaaaene - 7 De\IH\or Os\ex\or eke 
a -2TSag4tae— 200T S3\FT\O2 57\ 3728 Oot 2 20H | 
arsesxtea | Joes OFNBT Ly cB\a7\e8 O00 - a 200= 
37302569 «TON OF\IT\GOF O3\27\ae Oav. 2°26n 
oj Fee PSs the SHOR OFAGTAOT O35 \2TNS8--08e 2° 


“at 





















ay eeoo-s- : 
sae08) oS tao! 208 oe a : 

t 399" 260 e20* 000” o> arose 
ere: ‘ea'a0- =< 308" aca ‘oD =, ¥ 






















; ee Et ee 


as” ore’ pean 





« es 


BOREAAYT. (18% SAbo)- 17. AERYEARS eure a aut 

















yo deere A grir - ar Sabena . 92a De hea lor nolor\ as fe ‘rar or a 
y 7er7e 4 BIS _-- BFSSSRMBE aest SLOT \Oe TOLORAGS a2 seh = is 880° oe ite aE” 23773 s73"38 : 
y -304¢9-4 B2rt. ~~ “Siamese foe Gxygs yes ‘To oes sa°sas pet oes" 906° 04 ae *442° ane aa == 
vo Feve2 & PITe FI 3A9ENES 102. OF\Ea\o3' Ta\or er eases: 20°nde'oes-00 4 ‘S52 sae = 
x Faeae 3. 2a F aah _» SEs a ata ne SP. 3008 rT 32\o2 ee are Be ay oe ee ee a 
Y -FeCel. Ayernies tits = @PESOPMGS 2. aATE PS 7a \e dB aae\es, arta Pee ei Be et Pee br te os 
¥ Javed teevens= VirTS STs ipod “RSs 832907 F3\9e\ 03 aa Pas > = det eye Gee Be. — 7 irae 
e 204509 2eevnnRe2 wrPrs ars. 0enee” Fae O54 G2 SP oeh $ a3 24 =. «8 000° Gee 06. = 2° 7 Gon tee: : 
Y Petae EeSrenss arrre aysaeRran Fev OR Trees re e32- Fe" ogo" oor 68 et ae)" 208-60 
¥ Jager? LBkvacrA ecrTs oY saaares S¢2 OS \O2\63 475200 a3 Baa = SO’ Obs eGR Ot ~~ ua aie wee ae 
+ .Badad JERYSAKA Berar aryaaorns. _ Feo es\eties IF\92409. aA eas - 32) 369 0b 36 va 332518 se ~ . 
y 7003) ipewaars puITT #7547arte. FHA OTANe I? FY\Os Os i $a; 85> - 28" DEO" Hes—Oe- 43" 840° 935 "So — 
¥ PAWS SHevens sh Pere HIBAIATES. |. Fou. QSYoe \o2 IT\oa{as- = oon i...7 esd Sea? BE 200" Sep ~iP a) St2 232 Ga7% wr 
¥ potr2 1 Birr aTTAISzZVEL 300. OF \OE\OT FO.IG OF B90 SF Pets 83° PRs: py Sus. OS OC: 2" Sh ae Se ee = 
¥ 2aees 2 Birr ITI 9ereA Foo. gs melo2 TOTALS . 049, 753 Se SOe- ga DOD dee" he te" 421 S78 oe Sa 
¥. pueed £ eTrs aTS\2eoTKI foo OF Oe Le? FOS {05.8965 i ero Beery e300 200" 0D ae ner * see" be a? 
y peep 2 Barr STSABCTRA . -PRA OS VOC VOD FP’ topes cet Ff ¥-2]1 «savas ea*do0* dos pu ta’ 327" Reese got iC Te sew, 
* Yeetr 2 Brie f*saerns (668 BS \OeLO? TOUS Gon Fleve Tet |e S9F -“25"600" Une-gp cd> se? * SSE ST Bae 
¥ 3999-4 : Vachha ‘og oFtGe\es Tek o\Oe. GOO Foams a7 ae" 20k 26° 200" 965 ' SO-. {5° 441 Tee oe - 
y, -e7e¢ &£ TeL62THX. Toh paypel\e> oa AOS. O08. Ga0 rap yer) aa 574 fe: 900° OS Of ey Cte Tt? no é 
y tener 4 7 SABO KA = S08 OSHC (OD SHVOHAOS 000 eo? ha dee B43 7" s9d-a@ .) -_ aon per oe EL ~g RC i 
v PIT? " a7532Pr yee T > ATLA Le) ea\or\aa arts j see ‘ »* ae ‘se ri Jes*2a F 5 53 fa” See Ee ¥ ; 
’ ayar £ S33 \aaree yao oF’ro\d? Os ONO toe '-2=22 7 Aa> 20 8 36°08 a oe i. 35° Ste CoO ria > rx 
> 25548 AALAND Sivas? Asmve PIF erasers oo. STAGe SL\EENOT 108: 2-49 r Ade ee 548 ‘> £32 6 oe ire? 448? YS Foi WHEVLS Dp 
ne HBlGrips ton rt me> | (A Sceee wae 208% obey tee exo i irontIES pelt Aaty 
AP Do WELASILA Soeceeee Birk Coe tos et te are 5 
WDE. BOE REA £2 FCCH : 

ma THASPLNENL. OfS IMS FE Oe 7P\2 7 

(2tPe RAS > oe b *.2 2 " aw 777,55 Of OF re * 
“s ¢ o¥'hs oyrs ‘ 2 ? a4 tr ey 
a ¥ . os ef > «= = es = i » 
¢ . * 





(SIRPT) 


I i i a a oo oe eo 
w 
© 
© 
oO 
wo 


SUBTOTAL 


39470 
39474 
39471 
39340 
39436 
39437 
39438 
39439 


a a a od 


SUBTOTAL 


39416 
39341 
39418 
39417 
39472 


PPP PY 


DESCRIPTION 
T NOTE (99.20) 
T NOTE (99.20) 
T NOTE (99.22) 
T NOTE (99.12) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.27) 
T NOTE (95.18) 
T NOTE (99.11) 
T NOTE (99.26) 
T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.12) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (99.17) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (99.22) 
T NOTE (101.30) 
T NOTE (95.24) 
T NOTE (98.225) 
T NOTE (98.17) 
T NOTE (98.17) 
(Inv Type) 


FNMA DIST 
FNMA DIST 
FNMA 

FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
(Inv Type) 


MTG 
MTG 
MTG 
MTG 
MTG 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


DI 
DI 
DI 
DI 
DI 


Gi DP Xa 7 Cio-u Nn TY 


MIGR® ss 


9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9T28275F5 
9128275F5 
9128275F5 
9128275F5 
9128277F3 
912828ANO0 
912828AN0 
912828ANO0 


12 TREASURY NOTES 


313589R70 
313589R70 
313588AH8 
313588A08 
313588BP9 
313588BP9 
313588BP9 
313588BP9 


41 FNMA DISCOUNT NOTES 


FEDL HOME LOAN BK CONS D 313385T89 
FEDL HOME LOAN BK CONS D 313384AC3 


FHLB 
FHLB 
FHLB 


313384AF6 
313384AQ2 
313384BK4 


DANTIEL D 


OF Ss 
ALY 


E NEV ES oM ee Nr I 
INVESTMENTS OUTSTANDING AS OF 11/30/02 


100 
100 
100 
9906 
100 
100 
100 
100 


MAJOR SORT KEY 
MATURITY PURCHASE 
(TICKER) DATE 
11/15/03 06/04/01 
11/15/03 06/04/01 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
11/15/06 05/15/02 
14/25/07 1:1:/2'9:/02 
11/15/07 11/29/02 
11/15/07 11/29/02 

Saigier(e) 
12'/03;/02) 11:/:01,/ 02 
12/03/02 11/04/02 
01/08/03 11/01/02 
01/15/03 07/18/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
02/07/03 10/04/02 

2) 62% ((G) 
12/20/02 09/30/02 
01/03/03 07/18/02 
01/06/03 10/01/02 
01/15/03 09/30/02 
02/03/03 11/01/02 


AN 


FRAN € IS € 0 
4755) 2— 


TS LeCc# 
SAF/ CUPN 
PURP RATE 
000 4.250 
000 4.250 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 4.750 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 5.250 
000 3.500 
000 3.000 
000 3.000 
000 3.000 
4.407 
000 1.510 
000 1.460 
000 1.500 
000 1.750 
000 1.570 
000 1.570 
000 1.570 
000 1.570 
1.546 
000 1.650 
000 1.750 
000 1.630 
000 1.620 
000 1.500 


Fs ee 
NVENTORY 


448 7 


9:9:..6 72 
99.375 
95.828 
95.828 
95.828 
95.547 
9:9:..3:2'8 
IO. 797 
100.625 
100.688 
10:0...3:59 
100.445 
100.422 
100.430 
9:7, 53:2 
94.672 
94.656 
94.672 
94.672 
101.922 
95.734 
98.819 
98.632 
98.632 


997.12:0 
99,451 
99.451 
39.451 
OO aoa 


991629 
9951.78 
99). 562) 
99.519 
99.608 


RUN: 


PAR VALUE 
SHARES 


15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


‘15,000,000.00 


15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 

5,000,000.00 

5,000,000.00 


45,000,000.00 
25,000,000.00 
45,000,000.00 

6,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
30,000,000.00 


12/03/02 


PAGE: 2 
00:04:14 


BOOK VALUE 


14,939,062 .'50 
24,905,273.44 
w47,/9'510:,°784...2'5 
14,.9:016;,,.250:, 010 
1:4,,3:74;, 21:8:.,75 
147,.374,-218:..-75 
LA, 3°74, 218.575 
14). 3:312y, 0357 2'5 
29,798; 4317.50 
17% 9163); 4.347%, 5:0 
10,062,500.00 
10,068,750.00 
2:5:,08:9:,8'43'. 75 
25, Li, 328.13 
25;,105:;,468..75 
25,107,421.88 
19: , ‘5:06 ,,2'5:0 ./0'0. 
974:647;, £87 5,0 
9, 465)625°.00 
9,467 L871. 50 
185.934;,3:75.00 
50,960, 937.50 
47,867, 187.50 
497, 40975173), 55 
4,931,582.35 
40, 9345 58 223'5 


44,939,600.00 
247910); SOU a2 
44°,.8:72,, 5.010) ..010 

5, 947,208).38 
49,1257, 250)./00 
49 ,°725.,,.250.. 00 
4:9), 72'5;,, 2510.00 
49,725,250.00 


4:9) 78:14.) 3)7/5;./0'0 
197:83'5),,694..144 
49,780,402.78 
4°97, 15:92:50,010 
29,882,500.00 
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(SIRPT) 


SUBTOTAL 


39431 
3'943:2 
39433 
39473 
39477, 
39476 
39486 


PPP PPP 


SUBTOTAL 


A 39468 
A 39469 


SUBTOTAL 


Ay .3:'9333 


SUBTOTAL 


448 7 


99% 745 


@ Le Ptye/"C OLUsNe Ty OF SAN FRANCISCO 
MR DANIEL DALY AP) Dio) Sy A 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
FEDL HOME LOAN BK CONS D 313384EE5 9615 04/11/03 11/05/02 000 1.400 1.409 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 8.21% (C) 1645, 15./623 
FEDL HOME LLN MTG CORP D 313396AB9 100 01/02/03 10/04/02 000 1.630 1.637 
FEDL HOME LLN MTG CORP D 313396AB9 100 01/02/03 10/04/02 000 1.630 1.637 
FEDL HOME LLN MTG CORP D 313396AB9 100 01/02/03 10/04/02 000 1.630 1.637 
FMC 313396BF9 100 01/30/03 11/01/02 000 1.520 1.526 
FMC 313396ET6 100 04/24/03 11/05/02 000 1.410 1.419 
FMC 3133 96HN6 100 06/30/03 11/05/02 000 1.420 1.433 
FMC DISCOUNT NOTES 3133,96KT9 100 08/22/03 11/08/02 000 1.320 1.334 
(Inv Type) 44 FMC DISCOUNT NOTES 9.5 oC) 534. 12,543 
WELLS CP 9497F1MT4 100 12/27/02 10/31/02 000 1.610 1.614 
WELLS CP 9497F1MT4 100 12/27/02 10/31/02 000 1.610 1.614 
(Inv Type) 81 COMMERCIAL PAPER DISC 3.94% (C) 1.610 1.614 
PUBLIC TIME DEPOSIT 9531 12/30/02 07/01/02 000 2.200 2.200 
(Inv Type) 1010 PUBLIC TIME DEPOSIT 00% (C) 25.200 2),2:010 
REPORT TOTALS == 
ASSETS FIXED 2 24:01609 52:25:23 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
20,000,000.00 
47,000,000.00 
20,000,000.00 
15,000,000.00 
31,000,000.00 


50,000,000.00 
50,000,000.00 


12/03/02 


PAGE: 3 
00:04:14 


BOOK VALUE 


4:9'7°7'9'6'7,2:50'30:0 
49,796,250.00 
19), 9:87 :5:0'07.:0.0 
46,821,400.00 
29,,:8616,,833%.3'3 
14,859,775. .0:0 
310)°6:73 7 760.677 


49.872; 542. 3657 
49),.8:7:2;, 541267 
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Col LY /'C, OU Ney OF 


MR 
(SIRPT) 
INVSMT 
NO. DESCRIPTION CUSIP 


A 39333 PUBLIC TIME DEPOSIT 


SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 





DANIEL Di Ay ti y 
INVES TMENT 


SAN 


INVE 


FRANCISCO 
Cala 


NTO 


55; 4 = 
RY 


INVESTMENTS OUTSTANDING AS OF 11/30/02 
MAJOR SORT KEY IS BANK 


FUND MATURITY PURCHASE SAF/ 


NO. (TICKER) DATE 


9531 12/30/02 07/01/ 


100.00%(C) 
REPORT TOTALS 
ASSETS 


PURP 
02 000 
FIXED 


CUPN 
RATE 


TRDNG 
YIELD 


448 7 


RUN: 


PAR VALUE 
SHARES 


PAGE: al 
12/03/02 00:04:14 


BOOK VALUE 
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DOCUMENTS D 


CITY/COUNTY OF SAN FRANCISCO DEC - 9 2002 
MR oD AN DE D- DAD ¥ CGC oma ey eon ie an ae, 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
11/02/02 TO. 11/30/02 RUN: 12/03/02 00:04:05 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 000805, 000924, 009615, 000806 





INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
37949 T NOTE (99.17) 19 05/15/04 11/15/02 INTR 5.250 -525,000.00 

11/15/02 12/02/02 11/15/02 5.882 525,000.00 
38273 T NOTE (99.22) 19 05/15/04 11/15/02 INTR 5.250 -262,500.00 
1/15/02) 12'/02:/.02° 21-/15./02 6.788 262,500.00 
38274 T NOTE (99.22) 19 05/15/04 11/15/02 INTR 5.250 -262,500.00 
11/15/02 12/02/02 11/15/02 6.793 262,500.00 
38275 T NOTE (99.22) 19 05/15/04 11/15/02 INTR 5.250 -262,500.00 
11/15/02 12/02/02 11/15/02 6.788 262,500.00 
38276 T NOTE (99.22) 19 05/15/04 11/15/02 INTR 5.250 -525,000.00 
11/15/02 12/02/02 11/15/02 6.788 525,000.00 
38616 T NOTE (95.26) 19 11/15/03 11/15/02 INTR 4.250 -318,750.00 
11/15/02 12/02/02 11/15/02 5.816 ; 318,750.00 
38792 T NOTE (99.23) 19 11/15/03 11/15/02 INTR 4.250 -425,000.00 
11/15/02 12/02/02 11/15/02 4.368 425,000.00 
38810 T NOTE (101.30) 19 05/15/04 11/15/02 INTR 5.250 -1,312,500.00 
11/15/02 12/02/02 11/15/02 4.564 1,312,500.00 
38822 T NOTE (99.16) 19 11/15/03 11/15/02 INTR 4.250 -1,062,500.00 
11/15/02 12/02/02 11/15/02 4.474 1,062,500.00 
38823 T NOTE (99.15) 19 11/15/03 11/15/02 INTR 4.250 -531,250.00 
11/15/02 12/02/02 11/15/02 4.480 531,250.00 
38824 T NOTE (99.15) 19 11/15/03 11/15/02 INTR 4.250 -425,000.00 
11/15/02 12/02/02 11/15/02 4.481 425,000.00 
38829 T NOTE (99.13) 19 11/15/03 11/15/02 INTR 4.250 -318,750.00 
11/15/02 12/02/02 11/15/02 4.509 318,750.00 
38830 T NOTE (99.13) 19 11/15/03 11/15/02 INTR 4.250 -318,750.00 
11/15/02 12/02/02 11/15/02 4.505 318,750.00 
38831 T NOTE (99.12) 19 11/15/03 11/15/02 INTR 4.250 -318,750.00 
11/15/02 12/02/02 11/15/02 4.526 318,750.00 
38832 T NOTE (99.10) 19 11/15/03 11/15/02 INTR 4.250 -425,000.00 
11/15/02 12/02/02 11/15/02 4.553 425,000.00 
38841 T NOTE (99.20) 19 11/15/03 11/15/02 INTR 4.250 -318,750.00 
11/15/02 12/02/02 11/15/02 4.426 318,750.00 
38843 T NOTE (99.20) 19 11/15/03 11/15/02 INTR 4.250 -531,250.00 
11/15/02 12/02/02 11/15/02 4.414 531,250.00 
39091 FEDERAL NATL MTG ASSN 19 87 11/29/02 11/29/02 MAT 2.000 -25,000,000.00 -24,512,500.00 -487,500.00 
12/02/02 11/29/02 2.040 25,000,000.00 
39092 FEDL HOME LN MTG CORP 19 87 11/15/02 11/15/02 MAT 1.970 -49,500,000.00 -48,587,151.25 -912,848.75 
12/02/02 11/15/02 2.007 49,500,000.00 
39105 T NOTE (99.28) 19 74 12/31/03 11/27/02 SALE 3.250 -15,000,000.00 -14,976,900.00 -198,709.24 -299,662.50 
11/26/02 11/27/02 373.310 23,100.00 15,475,271.74 
39282 T NOTE (95.24) 19 11/15/06 11/15/02 INTR 3.500 -875,000.00 
11/15/02 12/02/02 11/15/02 4.559 875,000.00 
39312 UNITED STATES TREAS BI 19 40 11/14/02 11/07/02 SALE 1.710 -50,000,000.00 -49,662,750.00 -320,625.00 -4,472.22 


11/07/02 11/07/02 thee EBC) 337,250.00 49,987,847.22 
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* ACTIVE TRANSACTIONS 


39386 


39392 


39394 


39415 


39440 


39441 


39442 


39446 


39447 


39462 


39463 


39464 


39466 


39467 


39470 


39471 


39472 


39473 


39474 


3947/5 


39476 


* 


DESCRIPTION/ POOL# 


MEMO 


T BILL 


FEDERAL NATL MTG ASSN 


WELLS NCD 


UNITED STATES TREAS BI 


LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 
LOAN BK 


CONS 


CONS 


CONS 


CONS 


CONS 


CONS 


LN MTG CORP 


LOAN BK CONS 


HOME LOAN BK CONS 


FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 
FEDL HOME 
T BILL 

T BILL 
FNMA DIST 
FNMA 

FHLB 

FMC 

FNMA DIST 
FEDL 

FMC 


Chr TY 716 OCUAN ey 


MR 


19 


19 


al) 


1:9 


rg 


19 


19 


19 


19 


19 


19 


pl) 


a) 


19 


19 


9 


v9 


alte) 


19 


19 


9 


9 


DANTIEL 


FUNDS: 000100, 000 


BANK BROK MATURITY 
CASH DATE /ENTRY 


87 11/07/02 
12/02/02 


40 11/07/02 


11/05/02 


40 11/01/02 


12/02/02 


41 11/05/02 


12/02/02 


40 11/14/02 


11/07/02 


40 11/01/02 


12/02/02 


40 11/01/02 


12/02/02 


40 11/01/02 


12/02/02 


40 11/06/02 


12/02/02 


40 11/06/02 


12/02/02 


87 11/06/02 


12/02/02 
87 11/05/02 
12/02/02 
40 11/06/02 
12/02/02 
40 11/21/02 
11/07/02 
40 11/21/02 
11/12/02 
87 12/03/02 
11/05/02 
87 01/08/03 
11/05/02 
40 02/03/03 
11/05/02 
40 01/30/03 
11/05/02 
87 12/03/02 
11/05/02 
40 04/11/03 
11/05/02 
40 06/30/03 
11/05/02 


FRANCIS 
LP 5 y=, 5 54 = 
FIXED INCOME 


009615, 000806 


PAR VALUE 
ORIGINAL FACE 


-20,000,000.00 
-40,000,000.00 
-25,000,000.00 
-45,000,000.00 
-46,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,000,000.00 
-15,000,000.00 
-5,000,000.00 
-30,000,000.00 
-30,000,000.00 
-7,000,000.00 
-35,000,000.00 
-30,000,000.00 
45,000,000.00 
45,000,000.00 
30,000,000.00 
47,000,000.00 
25,000,000.00 
9,000,000.00 


15,000,000.00 


OF SAN 
iD) wr: Vad ity ore 4 
DETAIL TRANSACTION REPORT - 
11/01/02 TO 11/30/02 
SETTLEMENT DATE BASIS 
805, 000924, 
TRADE/ TXN COUPON 
SETTLE TYP YIELD 
11/07/02 MAT 1.565 
11/07/02 1.571 
11/04/02 SALE 1.580 
11/04/02 1.585 
11/01/02 MAT 1.680 
11/01/02 1.685 
11/05/02 MAT 1.700 
11/05/02 - 1.700 
11/07/02 SALE 1.595 
11/07/02 1.599 
11/01/02 MAT 1.660 
PE /i01/'02 1.662 
11/01/02 MAT 1.660 
11/01/02 1.662 
11/01/02 MAT 1.660 
11/01/02 1.662 
11/06/02 MAT 1.660 
11/06/02 1.662 
11/06/02 MAT 1.660 
11/06/02 1.662 
11/06/02 MAT 1.650 
11/06/02 1.652 
11/05/02 MAT 1.650 
11/05/02 1.652 
11/06/02 MAT 1.660 
11/06/02 1.662 
11/07/02 SALE 1.655 
11/07/02 1.657 
11/12/02 SALE 1.655 
WAGED /'OD 1.657 
11/01/02 PURC 1.510 
11/01/02 1.512 
11/01/02 PURC 1.500 
LAHO NOD 1.504 
11/01/02 PURC 1.500 
11/01/02 1.506 
11/01/02 PURC 1.520 
11/01/02 1.526 
11/04/02 PURC 1.460 
11/04/02 1.462 
11/05/02 PURC 1.400 
11/05/02 1.409 
11/05/02 PURC 1.420 
11/05/02 ais 


co 
4487 


BOOK VALUE 
PREM / (DISC) 


=195,9'2:0', 88'0'..56 


=39,863 , 066.67 
13:67,93:3-..3'3 
=24,, 931,166.67 


-45,000,000.00 


-45,887,906.94 
d1s2;,:0:9'3". 016 
-49,935,444.44 


-49,935,444.44 
=13'97 9/'4'87,.3:5'57. 56 
=14;,:93:0',-633'. 33 
-4,993,544.44 
= 2:97, 964; 250-00 
=2:97,9657,625%.00 
=67, 99107, 962°.:2'3 


= 3/4519 53'7'3 3:8)..1°9 
46,661.81 
=297,9607,:0.04; 1°77 
3:9), 995"..83 
44,939,600 '.00 
-60,400.00 
44,872,500.00 
= 22:7 :510'0"..0'0 
29,882,500.00 
=12°7;,5:0'0'5 0.0 
46,821,400.00 
-178,600.00 
2497 OFS 9722 
-29,402.78 
8,945,050.00 
=54, 950). 0.0 

VAT 85:9 7a 51010 
-140,225.00 


PAGE: 2, 


RUN: 12/03/02 00:04:05 


(INTEREST) 
AMORT/ (ACCRET) 


-79,119.44 
od31,666.66 
-68, 833.33 
-129,625.00 
97,826.67 
-64,555.56 
-64,555.56 
-51,644.44 
219,366.67 

-6,455.56 
-35,750.00 
-34,375.00 

5037677 
294 -13915,,42 


Ad peony she ery yc 


(GAIN) /LOSS 
SETTLEMENT 


20,000,000.00 
-433'.34 

3:97, 99 5),,1:616.;657 
25,000,000.00 
457.12:9%,6:2:5:..0:0 
=3.,,085:..83 
45,988,819.44 
50,000,000.00 
50,000,000.00 
40,000,000.00 
15,000,000.00 
5,000,000.00 
30,000,000.00 
30,000,000.00 
7,000,000.00 
25/392 0083'3 
3'4°,:983'73'94)..44 
=3:,,0:7 5.00 

2:9), 991, 26.27.50 
= 44°, 93'9;,'600%.00 
-44,872,500.00 
-29,882,500.00 
-46,/8217, 4:00.00 
S245, 90), 597-22 


='8,, 945, /0510.'00 


=14,859, 775.00 
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* ACTIVE TRANSACTIONS 


39478 


39479 


39480 


39481 


39482 


39483 


39484 


39485 


39486 


39487 


39488 


39489 


39490 


39491 


39492 


39493 


DESCRIPTION/POOL# 
MEMO 

FMC 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


FMC DISCOUNT NOTES 


T NOTE (98.31) 


T NOTE 


T NOTE 


T BILL 


* 


T NOTE (98.225) 


T NOTE (98.17) 


T NOTE (98.17) 


FRANCIS 
toy Ret Samo We ne 
FIXED INCOME 


009615, 000806 


PAR VALUE 
ORIGINAL FACE 


20,000,000.00 
15,000,000.00 
7,000,000.00 
15,000,000.00 
5,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
20,000,000.00 
31,000,000.00 
50,000,000.00 
-50,000,000.00 
10,000,000.00 
-10,000,000.00 
10,000,000.00 
-10,000,000.00 
50,000,000.00 
50,000,000.00 
5,000,000.00 


5,000,000.00 


CUT GYa / <C20 SUN Te -Y OF SAN 
MR DANIEL D yAre Wy; 4 
DETAIL TRANSACTION REPORT - 

11/01/02 TO 11/30/02 

SETTLEMENT DATE BASIS 
FUNDS: 000100, 000805, 000924, 
BANK BROK MATURITY TRADE/ TXN COUPON 

CASH DATE /ENTRY SETTLE TYP YIELD 

19 40 04/24/03 11/05/02 PURC 1.410 
11/05/02 11/05/02 1.419 
19 87 02/13/03 11/06/02 PURC 1.360 
11/06/02 11/06/02 1.365 
19 87 02/27/03 11/06/02 PURC 1.365 
11/06/02 11/06/02 e370 
19 87 03/06/03 11/06/02 PURC 1.365 
11/06/02 11/06/02 le ai7al: 
19 87 03/13/03 11/06/02 PURC 1.360 
11/06/02 11/06/02 1.367 
19 87 02/06/03 11/07/02 PURC 1.190 
11/07/02 11/07/02 1.194 
19 40 02/06/03 11/07/02 PURC 1.215 
11/07/02 11/07/02 1.219 
19 40 02/06/03 11/07/02 PURC 1.190 
11/07/02 11/07/02 1.194 
19 40 02/06/03 11/07/02 PURC 1.190 
11/07/02 11/07/02 1.194 
19 40 08/22/03 11/08/02 PURC 1.320 
11/08/02 11/08/02 1.334 
19 87 11/15/07 11/22/02 PURC 3.000 
£1/22:/02: 14:/22:/02 3.226 
40 11/25/02 SALE 3.000 
11/25/02 11/25/02 3.226 
19 87 11/15/07 11/25/02 PURC 3.000 
11/25/02 11/25/02 32233 
40 11/25/02 SALE 3.000 
12/02/02 11/25/02 8235 
19 40 11/15/07 11/25/02 PURC 3.000 
VA 25/02" 1530/25:/02 3.238 
40 11/25/02 SALE 3.000 
12/02/02 11/25/02 3.32318 
19 87 03/20/03 11/25/02 PURC 1.195 
11/25/02 11/25/02 1.200 
19 74 11/15/07 11/29/02 PURC 3.000 
11/27/02 1115 /.29,/02 3.285 
19 45 11/15/07 11/29/02 PURC 3.000 
11/27/02 11/29/02 31.3207 
19 89 11/15/07 11/29/02 PURC 3.000 
11/27/02 11/29/02 3.327 


Cx 
448 7 


BOOK VALUE 
PREM / (DISC) 


19,866,833 


=113,3',.1.6/6'. 
14,943,900. 
=56, 100), 


6,970,007 
= 294992 
14), :93:1,-750 


=6'8),.2:5 10). 
49:76, 014i. 


=2:3 , 988 


49,849,597. 


-150,402 
49,846,437 


= 15 3D: 


119,939, 83:8 


=610' 7,116.1. 


19%, 93:9:; 8:38 
='6:0)7,.1:6 1 
3:0) 6.73) 71.6 
='3'2'6,7,,.2:23 
49),513;, 380 


-486,619. 
=4'9',.5.43),-3:8:0'. 


486,619 
91,902,037 
2317 916.2 


95, 902 0378. 


OF 9162 


9,899,693. 
-100,306. 
-9,899,693. 
100,306. 
49,809,131. 


-190,868 
4:9) (4:09), 573 
-590,426 
4,931,582 
-68,417 
a7. IS S82 
S685 14s, 


233) 
67 
00 
00 
~92 
-08 
00 
00 
a ia 
«89 
22 
78 
35:0 
50 
.89 
alg 
.89 
ee J 
367 
3.33 
med 
48 
52 
-48 
«29 
Bape 
29 
eval! 
54 
46 
54 
46 
94 
06 
05. 
45 
ces) 
-65 
s315 
65 


PAGE: 3 


RUN: 12/03/02 00:04:05 


(INTEREST) 
AMORT/ (ACCRET) 


=112, 430.94 


(GAIN) /LOSS 
SETTLEMENT 


= 197,866 8337.33 
=14 943°, 910:0:..0:0 
=67,957'0,,,0:017' 2.92 
=14,.93:1,, 7501.00 
=4,.97-6;-00,1, 2% 
= 4:9: 18:4;9 .597, 22 
4:97, (84'6,,.43:7555:0 
= 9} 1939) 838189) 
= 29) 9319 1838 289 
= SiO} G13 7G. cOn7, 
=4:9), 53 £3'810..52 
23 SO 
49,549,248.96 
= 97 9012,03 1229 
= 1812 510 

9, 90:9),,84:9:.79 
=9 7, :8:9:9, '6'93:254 
=10,.2516-..2'5 

9), 2097 84979 
34:9), /8:0:9),.034794 
=4'9,, 4:0:9\5,.5:73).55 


=14),, 93105182) 23:5 


= 47, 933,582.35 
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CL Tey (7c O-u_ ND Y OF SAN Pik, APN CG S.C .0 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
12:/01,/02) TO 14/:30,/02 RUN: 12/03/02 00:04:05 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 1.753 629,000,000.00 625,626,395.29 -3,373,604.71 -625,626,395.29 
( 24) 
SALE 2.121 -286000000.00 -~284619077.32 1,380,922.68 -812,977.26 -358,655.97 285,790,710.55 
( 9) 
INTR 4.899 -9,018,750.00 
( 18) 
MAT 1.729 -391500000.00 -~389665957.92 -1,963,667.08 389,795,582.92 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





January 6, 2003 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 
vA, 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past six months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 41,907,593 Earned Interest Yield 
Total Net Earnings $ 38,166,995 Pooled Funds 2.988% 
Average Age of Portfolio 152 Days All Funds 2.860% 


Total cost of the securities on hand December 31, 2002 was $2,656,951,723 with a market value of 
$2,697,590,996 plus fixed assets accrued earnings of $7,118,400. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of December 31, 2002. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 
hip 

1. Interest received and earnings for the month of December 2002, earned interest yield and end of period 
portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on December 31, 2002. 

4. General journal detailing purchases, sales, and interest activities during the month of December 2002. 





DOCUMENTS DEPT 





Susan Leal 


Treasurer JAN 1 9 2003 
Enc. . SAN F aie 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LES cS 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., S. Hart 

Transportation Authority — A. Paul, San Francisco Public Library — 2 copies 

CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


POR. T FO G Tf 0 


ASSETS 
2,335, 284.88 
5, 903:,335.83 
2, 621,148.,710.01 
2.652 
27,956, 952,722.47 
2,662,044,290.60 
234142 


52.243 


152.43 


GOV'T SECURITIES 


ALL FUNDS 


LIABILITIES 


.000 


-000 


ST Arf Sor Tc s 
12/01/02 THROUGH 12/31/02 


ASSETS 


VT ie. 2:2 


9:3),,948 239 


2.23) 


.00 


-00 


-000 


-00 


.00 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
01/02/03 07:53:17 
TOTAL 


2,335,840.99 
5/903 ,(51:3:..05 

2, 621,242,258 °.3)9 
23652 
2,696,951, 722 .457 
2,662,044,290.60 
23422 

N/A 

N/A 
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Cyl Le /Ce Or U NET ¥ OF SAN Pb ReASNtGs.t S:-C 0 
MR. DANTE L DA L Y 41, Sy =" 5°54 =) 4 4) 8 7 PAGE: a} 
(SIRPT) EN V'E S 'T'M E'N T INVENTORY RUN: 01/03/03 00:04:21 
INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 34.48% (C) 1.4330 6.134338" 99).458 921,000,000.00 92:6 7.005, 7:8)19.'7:8 
(Inv Type) 12 TREASURY NOTES 27.44% (C) 4.522 4.885 98.785 138,005: ;:0'0.0' 0:0 729,040,048.47 
(Inv Type) 41 FNMA DISCOUNT NOTES 9.40% (C) 1. 562-- 1..5:70.. 99.490 251,000,000.00 249, 720,708.33 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 15.83%(C) £368 15373 99:56:77 422,000,000.00 420,635,498.89 
(Inv Type) 44 FMC DISCOUNT NOTES 12.85%-(C) P5449) 12455 -99)-5 97 343,000,000.00 341,549,685.00 


REPORT TOTALS Sebes) Seee== Sessa] Senses sea s= sco eee betes ase ee sees 


ASSETS FIXED 2.283 2.388 99.325 2,675,005,000.00 2,656,951,722.47 
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(RPTMKT) 


INVEST 
NUMBER 


39382 


39383 


39384 


39448 


39449 


39450 


39451 


39452 


39453 


39482 


39483 


39484 


39485 


39478 


3:94:79 


39480 


39481 


39503 


39443 


39444 


39434 


DESCRIPTION 


M 


CTY /2@ 0 ow N TY 


R 


PURCHASE MATURITY DATE 


TREASURY BILLS 
12/10/02 01/02/03 
UNITED STATES TREAS 
07/12/02 01/09/03 
T BILL 


08/07/02 01/30/03 
T BILL 

08/07/02 01/30/03 
T BILL 

08/08/02 02/06/03 
T BILL 

08/08/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 

10/10/02 02/06/03 
T BILL 


10/10/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/07/02 02/06/03 
TREASURY BILLS 
11/06/02 02/13/03 
TREASURY BILLS 
11/06/02 02/27/03 
TREASURY BILLS 
11/06/02 03/06/03 
TREASURY BILLS 
11/06/02 03/13/03 
TREASURY BILLS 
12/06/02 03/20/03 
T BILL 
10/04/02 03/27/03 
T BILL 
10/04/02 03/27/03 
T BILL 
10/04/02 04/03/03 


BILLS 


DANTE 


L 


OF 


DALY 


SAN 
4 


FRANCIS 
OAs Or) a 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP 


912795LS8 


912795LT6 


912795LW9 


912795LW9 


912:795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX7 


912795LX%7 


912795LX7 


S127 950Y5 


912795MA6 


912795MB4 


912795MC2 


912795MDO 


912795ME8 


912795ME8 


912795MF5 


BANK 
BROK 


FUND CPN RATE 


SAFE 


YTM TR 


2.5165 
1.5050 
1.5265 
1.5050 
1.51215 
1.5050 
2. Ska’ 
1.5050 
1.5125 
1.5050 
1.5225 
1. 5.050 
L. S225 
1.5050 
1. S125 
1.21900 
1.1936 
1.2150 
Lo 2708:7, 
1.1900 
ELIE 
Ik: 900 
1. 193'6 
1.3600 
2. 365515 
1.3650 
1.3:7-019 
E3650 
Lies far G2 
1.3600 
1.3666 
1.1700 
1.1740 
1.4650 
1.4754 
1.4650 
1.4754 
1.4650 
1.4759 


PAR/SHARES 
BOOK 
30,000,000.00 
29:7. 9716:,-9045.. 47 
50,000,000.00 
49,573,895 ...8)3 
30,000,000.00 
29,768,266.67 
30,000,000.00 
29,768,266.67 
5,000,000.00 
4), 91614, 95:6;.:9.4 
44,000,000.00 
43°,665:, 22 1 
50,000,000.00 
49°,7.5:1.,,2156:. 94 
50,000,000.00 
49,751 ,256..94 
50,000,000.00 
49, 751:,256 .94 
50,000,000.00 
49;,751,256.94 
50,000,000.00 
49,752, 256°. 94 
50,000,000.00 
49), Se, 2516. 9/4 
50,000,000.00 
419, 84:97 DO 22, 
50,000,000.00 
49), 84'6;,43:7 ..50 
20,000,000.00 
PY: 93:9) ,8:3:8: 8:9 
20,000,000.00 
199339), 838-89 
15,000,000.00 
14,943,900.00 
7,000,000.00 
6, 9°70:,,0.0:7 .. 912 
15,000,000.00 
U4, 93:1, 750:.00 
5,000,000.00 
4:, SG 0s se 
50,000,000.00 
4:9), 83\15, 010,0:..0:0 
50,000,000.00 
49°, 645;,,9'518:. 3:3 
50,000,000.00 
49,645,958 .3'3 
50,000,000.00 
49,631,715.28 


O 
4 8 7 


MARKET VALUE 

MARKET PRICE 
30,000,000.00 
100.0000000000 
49 719814, :3°75 20.0 
99.96875000000 
29 5.971127 78-7'5)2i0'0 
99.90625000000 
29;,.9:7.1,8:75:0:0 
99.90625000000 

4 99.37. 7530,2:0:0 
99.87500000000 
43,945,000.00 
99.87500000000 
4:9 , 93:7 ,,-5:00':'0:0 
99.87500000000 
49,937,500.00 
99.87500000000 
49,937,500.00 
99.87500000000 
4:9, 9/37: -5,010:2:0:0 
99.87500000000 
49°, 9377-500 20.0 
99.87500000000 
4:9 .,9:3'7- 35010200 
99.87500000000 
4:9) -93)7.7,5,010:2:0:0 
99.87500000000 
49 /93'7,,;,5:00.50:0 
99.87500000000 
¥9'5.9'7570.010'.:0.0 
99.87500000000 
19), 9:75 7000100 
99.87500000000 
14,981,250.00 
99.87500000000 

6,986,875.00 
99.81250000000 
14, YOR ALE AISO 
99.78125000000 

4,989,062.50 
99.78125000000 
49,875,000.00 
99.75000000000 
49,8593 7/5500 
99.71875000000 
49,859,375.00 
99.71875000000 
49,843,750.00 
99.68750000000 


RUN: 


01/03/03 


PAGE: 1 
00:04:42 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


22, 09.1. 66 
SUNGARD 
407,270.84 
SUNGARD 
193,550.00 
SUNGARD 
193, 5:5.0...0:0 
SUNGARD 
30,518; 3.06 
SUNGARD 
268,558.89 
SUNGARD 
173,493.06 
SUNGARD 
173 74:93:06 
SUNGARD 
173,493.06 
SUNGARD 

17 374:93.-.0'6 
SUNGARD 
1:73 7:459:3,..0:6 
SUNGARD 
173,493.06 
SUNGARD 
9072902378 
SUNGARD 

92: 7:81 2:2510 
SUNGARD 
36-73 Os EL 
SUNGARD 

3:6 736 Ded 
SUNGARD 

3 LAT33i523'3 
SUNGARD 
14,863.33 
SUNGARD 

3:1 78'5.0.010 
SUNGARD 
LORS TB 
SUNGARD 
42,250.00 
SUNGARD 
181,090.28 
SUNGARD 
181,090.28 
SUNGARD 
181,090.28 
SUNGARD 


Sy 20833 


10,058.33 


1:0), 0:58'..3'3 


1, 27'5).0:0 


iT 5220'.'0;0 


12,750 .:00 


12; 750.00 


1:2), °750).'0,0 


22), 75:05..0:0 


12;,,750:..0'0 


1275, 750. 0:0 


-3,000.00 


ol, 750:.,0'0 


31,200 .10,0 


-1, 2:00). 00 
5, 626. 67 


2;,i010'3%.: 7/5 


Sekt 2) 


24713) 6a 


L, 750).:0'0 


3124, 3:26.39 


SZyOZonsy, 


30,944.44 
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(RPTMKT) 


INVEST 
NUMBER 


A 3943.57 Fr 


SUBTOTAL 


AS 3:65:9.4) 


AS- 3659.5: T 


A 36596. -T 


AY 86597 oT 


A 38856 T 


A 38858 T 


A 38861 T 


A 38864 T 


A 38866 T 


Ay 7 33:942) T 


A 38616 T 


Ay 3:87.92 1 


A. 3:8'8.2i2) 27. 


A 38823 T 


A 38824 T 


Avie 3:88:29 T, 


A -38'83:0 T 


Ay 3 '8'83i FE, 


ALE -38'83:2 -T 


ACESS 84a LeT 


DESCRIPTION 


M 


Gf .T ¥>/"C1oou NT y 


R 


PURCHASE MATURITY DATE 


BILL 
10/04/02 04/03/03 


(Inv Type) 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.7) 
07/02/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (99.135) 
07/09/01 06/30/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (95.26) 
11/28/00 11/15/03 
NOTE (99.23) 
04/11/01 11/15/03 
NOTE (99.16) 
05/15/01 11/15/03 
NOTE (99.15) 
05/15/01 11/15/03 
NOTE (99.15) 
05/16/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 
NOTE (99.13) 
05/23/01 11/15/03 


NOTE (99.12) 
05/23/01 11/15/03 
NOTE (99.10) 


05/25/01 11/15/03 
NOTE (99.20) 
06/04/01 11/15/03 


11 TREASURY BILLS 


DANTIEL 


OF 


DOA iY 


SAN 
4 


FRANCISCO 


DO) aie: 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795MF5 129) 
87 

34.09% 
9128274B5 19 
89 

9128274B5 19 
89 

9128274B5 9 
89 

9128274B5 19 
89 

912827620 1:9 
40 

912827620 19 
45 

912827620 19 
87 

912827620 19 
87 

912827620 9 
40 

40 

40 

9128274U3 19 
40 

912827403 19 
87 

9128274U3 19 
40 

912827403 19 
45 

912827403 IE) 
87 

912827403 a) 
87 

9128274U3 19 
89 

9128274U3 LS 
87 

912827403 als) 
45 

9128274U3 Lg 
87 


FUND CPN RATE 


SAFE 


YTM TR 
1.4650 
1.4759 


1. 43°03 


5.6043 
3.8750 
4.2836 
3. 8:750 
4.2877 
3.8750 
4.2877 
3.8750 
4.1866 
3.8750 
4.1824 
5.7500 
7.5200 
4.2500 
5.8164 
4.2500 
4.3676 
4.2500 
4.4736 
4.2500 
4.4803 
4.2500 
4.4805 
4.2500 
4.5089 
4.2500 
4.5055 
4.2500 
4.5258 
4.2500 
4°:5'53)3 
4.2500 
4.4261 


PAR/SHARES 
BOOK 
50,000,000.00 
49;, 631,715.28 
921,000,000.00 
9:4°6:,:0'0'5), 78.1... 78 


200,000.00 
199,010.00 
8,650,000.00 
8.,{6'0'6 , 732.510 
150,000.00 
14'9;, 257 50 
1,000,000.00 
995,500.00 
10,000,000.00 
9:39:22: ,/6516:.2'5 
10,000,000.00 
9), 921;,8:75 00 
10,000,000.00 
9), 924.,,8-75410'0 
15,000,000.00 
LAY, 9127 109). 3:8 
20,000,000.00 
19 ,/8'84),3°75...00 
5,000.00 
44315 2'5 
15,000,000.00 
P4),7316:8:, 3'5:9'..3'8 
20,000,000.00 
19), 94:2, 287.510 
50,000,000.00 
49°, 738 281 225 
25,000,000.00 
24,865,234.38 
20,000,000.00 
19, 892,,18'7...5:0 
15,000,000.00 
14,,909;,,765.63 
15,000,000.00 
14,910, 9377...50 
15,000,000.00 
1459103), .910/65,2'5 
20,000,000.00 
197,,859),3'757.00 
15,000,000.00 
14,939,062.50 


48 7 


MARKET VALUE 
MARKET PRICE 
49,843,750.00 
99.68750000000 
91-9", '5 2:27, 50:0". 010 
99.83957700000 


2:0:2;'0'62.15:0 
101.0312500000 
8,;.73:94.2:03' .13 
101.0312500000 
151,546.88 
101.0312500000 
L, OLO:,312'.'50 
101.0312500000 
10, 1315250. 00 
101.3125000000 
10), £3:27:250%.:0:0 
101.3125000000 
1:0}, LS 2:50: 0:0 
101.3125000000 
LS; 1:9'6:;,8:7:5-2:0'0 
101.3125000000 
20,262,500.00 
101.3125000000 
5, 239016 
102.7812500000 
15,3895 :062;.50 
102.5937500000 
2.0.,518, 750.00 
102.5937500000 
51,296,875. '00 
102.5937500000 
25, 6487; 43'7:350 
102.5937500000 
20, 518,,°7:5'0':00 
102.5937500000 
1573'8:9,, 0622510 
102.5937500000 
15,389, 062250 
102.5937500000 
15,3897, 062250 
102.5937500000 
20,518,750.00 
102.5937500000 
15,389,062.50 
102.5937500000 


RUN: 


01/03/03 


PAGE: 2 
00:04:42 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


LBay,.0:910%-2'8 
SUNGARD 


2,810.44 
SUNGARD 

aa soi aay b 
SUNGARD 

27 Oe 83 
SUNGARD 
14,052.20 
SUNGARD 
1,070.44 
SUNGARD 
1,070.44 
SUNGARD 
1,070.44 
SUNGARD 
1,605.66 
SUNGARD 
2,140.88 
SUNGARD 
108-359 
SUNGARD 
82,769.34 
SUNGARD 
110; 3:5:9%12 
SUNGARD 
275, 8975-79 
SUNGARD 
137,948.90 
SUNGARD 

11 07-3'5:9R2 
SUNGARD 
82,769.34 
SUNGARD 
82,769.34 
SUNGARD 
82,769.34 
SUNGARD 
DLO; s519y 12 
SUNGARD 
82,769.34 
SUNGARD 


=s, 15:07. 0:0 


37052150 


132,470.63 


2,289.38 


14,812.50 


2087,,593) 48h5 


2:0:9;7,3::7.5:..0'0 


20:9),.3:75:2:0:0 


284,765.62 


3:78), 125: 0:0 


TO? . Bal: 


I OZOF 0/35 22 


5:76:,:562:..50 


1,25 87,5932 75 


183 ,2103:.22 


626,562.50 


479,296.87 


4°78, 125 00 


435,156.25 


65:9), 3:75.00 


450,000.00 
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(RPTMKT) 


INVEST 
NUMBER 


38473 T 


38474 T 


38476 T 


38477" T. 


38708 T 


38:718 T 


38764 T 


38797 T 


38803 T 


38805 T 


38806 T 


38807 T 


3794 9° T: 


38273> T 


38274 T 


38275, T 


38276 T 


38810 T 


39282 T 


SUBTOTAL 


Cr TY /.G OWN T-yY 


MR. 


DESCRIPTION 
PURCHASE MATURITY DATE 


NOTE 


(99.20) 


06/04/01 11/15/03 


NOTE 


(99.22) 


02/16/99 02/15/04 


NOTE 


(99.12) 


02/16/98 02/15/04 


NOTE 


(95.27) 


08/15/00 02/15/04 


NOTE 


(95.27) 


08/15/00 02/15/04 


NOTE 


(95.27) 


08/15/00 02/15/04 


NOTE 


(95.18) 


08/15/00 02/15/04 


NOTE 


(9197 aF1') 


02/16/01 02/15/04 


NOTE 


(99.26) 


02/23/01 02/15/04 


NOTE 


(100.21) 


03/29/01 02/15/04 


NOTE 


(100.22) 


04/16/01 02/15/04 
NOTE (100.12) 
04/17/01 02/15/04 


NOTE 


(100.14) 


05/01/01 02/15/04 


NOTE 


(100.14) 


05/01/01 02/15/04 


NOTE 


(100.14) 


05/01/01 02/15/04 
NOTE (99.17) 
11/15/99 05/15/04 


NOTE 


(99.22) 


05/10/00 05/15/04 


NOTE 


(99.22) 


05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


NOTE 


(99.22) 


05/10/00 05/15/04 
NOTE (101.30) 
05/02/01 05/15/04 


NOTE 


(95.24) 


05/15/02 11/15/06 


(Inv Type) 


12 TREASURY NOTES 


DANIEL 


OF 


DALY 


SAN 
4 


FRANCISCO 


BUS y re Mio verte ist Wa 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 
912827403 19 
87 
9128275A6 a9 
74 
9128275A6 19 
74 
9128275A6 19 
: 40 
9128275A6 19 
45 
9128275A6 9 
89 
9128275A6 19. 
40 
9128275A6 19 
40 
9128275A6 a9 
40 
9128275A6 19 
87 
9128275A6 19 
89 
912827506 19 
40 
9128275A6 a9) 
89 
9128275A6 19 
45 
9128275A6 19 
40 
9128275F5 19 
45 
9128275F5 19 
45 
9128275F5 19 
87 
9128275F5 19) 
89 
9128275F5 19 
40 
9128275F5 iS 
40 
9128277F3 19 
87 

28.31% (M) 


CPN RATE 
YTM TR 


4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.0915 
4.7500 
6.1845 
4.7500 
4.9941 
4.7500 
4.8236 
4.7500 
4.5147 
4.7500 
4.4868 
4.7500 
4.6109 
4.7500 
4.5758 
4.7500 
4.5848 
4.7500 
4.5818 
5.2500 
5.8824 
5.25010 
6.7885 
52:50 0 
6.7931 
5.2500 
6.7885 
5.2500 
6.7885 
5.2500 


PAR/SHARES 
BOOK 
25,000,000.00 
24,905,273.44 
15,000,000.00 
14,950,781.25 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,392,031 .25 
30,000,000.00 
29,798,437.50 
18,000,000.00 
17, 963,437.50 
10,000,000.00 
10,062,500.00 
10,000,000.00 
10,068,750.00 
25,000,000.00 
25,089, 843.75 
25,000,000.00 
25, 101, 328),13 
25,000,000.00 
25,105,468.75 
25,000,000.00 
25,107,421.88 
20,000,000.00 
19,506,250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
9,467,187.50 
20,000,000.00 
18,934,375.00 
50,000,000.00 
50,960,937.50 
50,000,000.00 
47,867,187.50 
738,005,000.00 
729,040,048.47 


448 7 


MARKET VALUE 
MARKET PRICE 
29:,64:8 ,43:7.50 
102.5937500000 
157585 ,93:7.450 
103.9062500000 
15,585; 93.7.5:0 
103.9062500000 
155,585 ,93:7.50 
103.9062500000 
LS O80 2S 0 
103.9062500000 
1S:,.585;:93'7 .50 
103 .9062500000 
153 58:5, 93:72:50 
103 .9062500000 
3171 8:75:00 
103.9062500000 
185, 7:0'3) 7.1255, O10 
103 .9062500000 
10:;,3:90;625.00 
103 .9062500000 
110),.3:9:07-62'5:.-0'0 
103 .9062500000 
25,976,562.50 
103.9062500000 
25,976,562 250 
103 .9062500000 
257, 911675625 5:0 
103 .9062500000 
253, D1'6'5.5.62),.510 
103 .9062500000 
21,068, 750.00 
105.3437500000 
1.0,.534.,375..00 
105.3437500000 
LO, 5847, Sifib« 00 
105.3437500000 
10,534,375.00 
105.3437500000 
21, 068,,75.0.'00 
105.3437500000 
52,671, 875...00 
105.3437500000 
524,0315 2'50).:010 
104.0625000000 
1635578), 51.6%. 57. 
103 .4652310000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
23°7,,948:.9.0 
SUNGARD 
269,123.64 
SUNGARD 
269), 1235364 
SUNGARD 
26:9:,123.64 
SUNGARD 
269),123°64 
SUNGARD 
269,123.64 
SUNGARD 
269), 123764 
SUNGARD 
538,247.28 
SUNGARD 
322:, 948.37 
SUNGARD 
179,415.76 
SUNGARD 
LP, 445). 76 
SUNGARD 
448,539.40 
SUNGARD 
448,539.40 
SUNGARD 
448,.53'9 54:0 
SUNGARD 
448,539.40 
SUNGARD 
13:64 3:29'239'7 
SUNGARD 
68:, 162.98 
SUNGARD 
68,162.98 
SUNGARD 
68,162.98 
SUNGARD 
1367, 3'25%, 9597 
SUNGARD 
340,814.92 
SUNGARD 
227,209.94 
SUNGARD 


01/03/03 


PAGE: 3 
00:04:42 


UNREALIZED GAIN 
UNREALIZED LOSS 


ae 743,164.06 
635,156.25 
679,687.50 

1,211, 718.75 
1,211,718.75 
1,211,718.75 
1,253, 906.25 
1,373,437.50 
739,687.50 
328,125.00 
321,875.00 
886,718.75 
865,234.37 
871,093.75 
869,140.62 
1,562,500.00 
1,067, 187-50 
1,068, 750.00 
1,067,187.50 
2, 134,375.00 
1, 710, 937.50 


4,164,062.50 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


FUND CPN RATE 


Cele TY 2/) CrOn UN lay, OF 
MR DANIEL De Asie; 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
39471 FNMA 313588AH8 19 100 
11/01/02 01/08/03 87 000 
39340 FEDERAL NATL MTG ASSN DISC N 313588AQ8 19 9906 
07/18/02 01/15/03 87 000 
39436 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 
10/04/02 02/07/03 87 000 
39437 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 
10/04/02 02/07/03 87 000 
39438 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 
10/04/02 02/07/03 87 000 
39439 FEDERAL NATL MTG ASSN DISC N 313588BP9 19 100 
10/04/02 02/07/03 87 000 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 9.29% (M) 
39341 FEDL HOME LOAN BK CONS DISC 313384AC3 19 3 
07/18/02 01/03/03 40 000 
39504 FEDERAL HOME LOAN DISC NOTES 313384AC3 19 100 
12/09/02 01/03/03 40 000 
39505 FEDERAL HOME LOAN DISC NOTES 313384AC3 19 100 
12/09/02 01/03/03 40 000 
39418 FHLB 313384AF6 19 100 
10/01/02 01/06/03 40 000 
39417 FHLB 313384AQ2 19 100 
09/30/02 01/15/03 40 000 
39507 FEDERAL HOME LOAN DISC NOTES 313384BE8 19 100 
12/09/02 01/29/03 87 000 
39472 FHLB 313384BK4 19 100 
11/01/02 02/03/03 40 000 
39496 FEDERAL HOME LOAN DISC NOTES 313384CB3 19 100 
12/05/02 02/19/03 40 000 
39512 FEDERAL HOME LOAN DISC NOTES 313384CHO 19 100 
12/30/02 02/25/03 87 000 
39513 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 100 
12/30/02 03/25/03 87 000 
39514 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 100 
12/30/02 03/25/03 87 000 
39515 FEDERAL HOME LOAN DISC NOTES 313384DM8 19 100 
12/30/02 03/25/03 87 000 
39475 FEDL HOME LOAN BK CONS DISC 313384EE5 19 9615 
11/05/02 04/11/03 40 000 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 15.62% (M) 


YTM TR 


1.5000 
1.5043 
1.7500 
1 FEDS 
1... 57010 
16 SBT 
1.5700 
1.5: 28.7 
1.5700 
1.5787 
1.57010 
1.5787 


1.6200 
1.6278 
1.2300 
de 2322 
1.5000 
1.5059 
112:5:0,0 
L2533 
1.2000 
1.2023 
L200 
L213 5 
1.2100 
Peel 3'5 
..21:00 
1/235 
1.4000 
1.4086 
1.3683 
1.3:'730 


PAR/SHARES 
BOOK 


45,000,000.00 
44,872,500.00 
6,000,000.00 
5 7.947 ;208%..33 
50,000,000.00 
4:9°°725),.250'. 010 
50,000,000.00 
49,.725,250.00 
50,000,000.00 
49,725, 250.00 
50,000,000.00 
49),725, 250.00 
251,000,000.00 
24:97 120, 108.33 


20,000,000.00 
19,835,694.44 
10,000,000.00 
97991, 2510-00 
50,000,000.00 
49,956 ,250.00 
50,000,000.00 
49,780,402.78 
50,000,000.00 
495,759 ;250:.:00 
33,000,000.00 
3:2.,°942, 497 550 
30,000,000.00 
29,882,500.00 
20,000,000.00 
UO IA Tee 2 22 
25,000,000.00 
24,952,500.00 
50,000,000.00 
497,857), 152.78 
50,000,000.00 
4'9),:85°7,152 .7:8 
25,000,000.00 
247, 928,,576.39 
9,000,000.00 
8,945,050.00 
422,000,000.00 
420,635,498.89 


487 


MARKET VALUE 
MARKET PRICE 


44,984,687.50 
YOSICGSITAL2222 

5,995,916 .67 
99.93194444444 
49,910,069.44 
99.82013888889 
290 9710 O69) .4t4 
99.82013888889 
49,910,069.44 
99.82013888889 
49,910,069.44 
99.82013888889 
250,620, 881.93 
99.84895700000 


19,998,644.44 
99 3993: 22222222 
97 9:99-3:22) ..2:2 
IISII3S22222222 
49,996, 611.11 
9NSI93' 22222222 
4:9 FO 9D S218 
99 298305555556 
49,976, 27:7 278 
9995255555556 
32,968,686.67 
997290 Si PIA 
29,966,450.00 
99.88816666667 
E9966 788.89 
99.83394444444 
24,953 ,402.78 
ba Jes fs Us $i pW Ot a Hs Wi Uk 
49,859,361 a1 
99.71872222222 
4:97 8597 3:00, a 
99S Tai 2222 222 
24,929,680.56 
99.7187 2222222 
8,969,500.00 
99 66 DTV IT VTL 
4215, 435), 014..45 
99.86625900000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


114,375.00 
SUNGARD 
48,708.34 
SUNGARD 
194,069.44 
SUNGARD 
1914 06:9) .:4.4 
SUNGARD 
194,069.44 
SUNGARD 
194,069.44 
SUNGARD 


162,361.12 
SUNGARD 
8,050.00 
SUNGARD 
40,250.00 
SUNGARD 
2087277378 
SUNGARD 
209,250.00 
SUNGARD 
25,932.50 
SUNGARD 
76,250.00 
SUNGARD 
18, 75:0..00 
SUNGARD 

1, 666-..6:7 
SUNGARD 
eye} (sa Ga Gal 
SUNGARD 

3), 316 1. 
SUNGARD 
1,680.56 
SUNGARD 
19,950.00 
SUNGARD 


01/03/03 


PAGE: 4 
00:04:42 


UNREALIZED GAIN 
UNREALIZED LOSS 


-2,187.50 
.00 
=97,2:50'.'0:0 
=9,250.00 
=9;,,2.5.0); 0:0 
=19),.2:5:0:..0:0 
09 
=3.9), 187550 
588.88 

B27 2:2 

als a ar eal 

2:, 837 222 
Ty TTT 218 
256.67 
7,700.00 
816.67 
=7163'.:89 

= 17,152.78 
a S28 
=O 7164 39 
4,500.00 
= 24,620.55 


37164 5/84 
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Gore Taye) /s .Ce.OtUG Na Tay: OF 
MR DANIEL D ALY 
(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
39431 FEDL HOME LLN MTG CORP DISC 313396AB9 19 100 
10/04/02 01/02/03 40 000 
39432 FEDL HOME LLN MTG CORP DISC 313396AB9 19 100 
10/04/02 01/02/03 40 000 
39433 FEDL HOME LLN MTG CORP DISC 3133 96AB9 19 100 
10/04/02 01/02/03 40 000 
39509 FMC 313396AP8 19 100 
12/18/02 01/14/03 87 000 
39497 FMC DISCOUNT NOTES 313396BD4 19 100 
12/05/02 01/28/03 40 000 
39473 FMC 313396BF9 19 100 
11/01/02 01/30/03 40 000 
39498 FMC DISCOUNT NOTES 313396DT7 19 100 
12/05/02 03/31/03 40 000 
39477 FMC 313396ET6 19 100 
11/05/02 04/24/03 40 000 
39476 FMC 3133 96HN6 19 100 
11/05/02 06/30/03 40 000 
39486 FMC DISCOUNT NOTES 313396KT9 19 100 
11/08/02 08/22/03 40 000 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 12.69% (M) 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


GRAND TOTAL 


FUND CPN RATE 


YTM TR 


1.6300 
1),63:6 7 
1.6300 
1.6367 
1.6300 
1 63'657, 
1.2800 
Le2812 
1.2600 
1.2624 
1.5200 
1.5258 
1.2600 
1.2651. 
1.4100 
1495 
1.4200 
1.4334 
1.3200 
1.3340 
1.4491 
1.4553 


22935 


PAR/SHARES 
BOOK 


50,000,000.00 
49,796,250.00 
50,000,000.00 
49:, 796 , 250:...00 
20,000,000.00 
19,918,500.00 
50,000,000.00 
49,,952,,,000..:00 
50,000,000.00 
49,905,500.00 
47,000,000.00 
46,821,400.00 
10,000,000.00 
9,959,400.00 
20,000,000.00 
19',866;,.833 ..3:3 
15,000,000.00 
14,859,775.00 
31,000,000.00 
3:0, 6:37 776.67 
343,000,000.00 
341,549,685 ..00 


2675005000.00 
2656951722.47 


48 7 


MARKET VALUE 
MARKET PRICE 


49,998,305:56 
99°. 99661 171174 
49,998,305 .56 
99°. 996611901197 
19) 9997 3'2.2\2:2 
99% 99661 20 T 11 
ADOT, FITZ 22 
99.95594444444 
49,954,250.00 
99.90850000000 
46,953 ,-809:.44 
99. 90172222222 

9,969, 83:8'..8:9 
99.69838888889 
19,923 ,421..427 
995617055555 56 
14,907,000.00 
99.38000000000 
310, -754.,.207 78 
99.19744444444 
342,433,422.78 
99.83481700000 


269°/590995)..73 
100.8443350000 


RUN: 


01/03/03 


PAGE: 5 
00:04:42 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


2:01:;'4:86.. 01 
SUNGARD 
201,486.11 
SUNGARD 
80,594.44 
SUNGARD 
24,888.89 
SUNGARD 
47,250.00 
SUNGARD 
121,051.11 
SUNGARD 
9,450.00 
SUNGARD 
44,650.00 
SUNGARD 
335, 725:..00 
SUNGARD 
61,380.00 
SUNGARD 


56:9:..45 


227-578 


10/835 3:3 


1,500.00 


alia Baye He = Hee Fe} 


988.89 


DAA I2i a0L8 


13:,500..00 


16;, OS. 17: 


34,876,222.12 
=4' 94 983i 34 
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(SIRPT) 


39508 
39334 
39381 
3:93:82 
3:93:83 
39384 
39448 
39449 
39450 
39451 
39452 
39453 
39482 
39483 
39484 
39485 
39478 
39479 
39480 
39481 
39503 
39443 
39444 
39434 
39435 


a a a a oo oe oo od 


SUBTOTAL 


36594 
36595 
36596 
36597 
38856 
38858 
38861 
38864 
38866 
33942 
38616 
38792 
38822 
38823 
38824 
38829 
38830 
38831 


ee ee a oe a 


TREASURY BILLS 


UNITED STATES TREAS BILL 


BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 
BILL 


HAHAHAHAHAHA 


TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
T BILL 


T BILL 
T BILL 

T BILL 

(Inv Type) 

T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.7) 
T NOTE (99.135) 
T NOTE (99.135) 
T NOTE (88.20) 
T NOTE (95.26) 
T NOTE (99.23) 
T NOTE (99.16) 
T NOTE (99.15) 
T NOTE (99.15) 
T NOTE (99.13) 
T NOTE (99.13) 
T NOTE (99.12) 


Cor TY 9/-7G.0 Ui Nir Y: 


MR. 


912795LS8 
912795LT6 
912795LW9 
912795LW9 
912795LX7 
912795LX%7 
912795LX7 
912795%7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795LX7 
912795 LY5 
912795MA6 
912795MB4 
912795MC2 
912795MDO0 
912795ME8 
912795ME8 
912795MF5 
912795MF5 


11 TREASURY BILLS 


9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827620 
912827620 
912827620 
912827620 
912827620 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
912827403 
9128274U3 
9128274U3 


DANIEL 
INVESTMENT 


OF Ss 


DAT ¥ 


AN 


FRANCISCO 
aoa 


55 4 = 
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INVESTMENTS OUTSTANDING AS OF 12/31/02 


FUND MATURITY 


NO. 


MAJOR SORT KEY 
PURCHASE 

(TICKER) DATE 
01/02/03 12/10/02 
01/09/03 07/12/02 
01/30/03 08/07/02 
01/30/03 08/07/02 
02/06/03 08/08/02 
02/06/03 08/08/02 
02/06/03 10/10/02 
02/06/03 10/10/02 
02/06/03 10/10/02 
02/06/03 10/10/02 
02/06/03 10/10/02 
02/06/03 10/10/02 
02/06/03 11/07/02 
02/06/03 11/07/02 
02/06/03 11/07/02 
02/06/03 11/07/02 
02/13/03 11/06/02 
02/27/03 11/06/02 
03/06/03 11/06/02 
03/13/03 11/06/02 
03/20/03 12/06/02 
03/27/03 10/04/02 
03/27/03 10/04/02 
04/03/03 10/04/02 
04/03/03 10/04/02 

34.48%(C) 

03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
03/31/03 03/31/98 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/02/01 
06/30/03 07/09/01 
06/30/03 07/09/01 
08/15/03 09/27/94 
11/15/03 11/28/00 
11/15/03 04/11/01 
11/15/03 05/15/01 
11/15/03 05/15/01 
11/15/03 05/16/01 
11/15/03 05/23/01 
11/15/03 05/23/01 
11/15/03 05/23/01 


IS ICC# 
SAF/ CUPN 
PURP RATE 
000 1.205 
000 1.695 
000 1.580 
000 1.580 
000 1.505 
000 1.505 
000 1.505 
000 1.505 
000 1.505 
O00; -=1...5:0'5 
000 1.505 
000 1.505 
000 1.190 
000 1.215 
000 1.190 
000 1.190 
000 1.360 
000 1.365 
000 - 1.365 
000 1.360 
000 1.170 
000 1.465 
000 1.465 
000 1.465 
000 1.465 
1.430 
000 5.500 
000 5.500 
000 5.500 
000 5.500 
000% 33538'7:5 
000 3.875 
000 3.875 
000 3.875 
OOOVN 378775 
0.00; 7-:5:3.:75.0 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
000 4.250 
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993923 
99.148 
99.228 
99.228 
9:9:.23'9 
99-2319 
3:9...5:03 
9:9:-.5.03 
99.503 
99.503 
99503 
9:95:03 
99:°.6:9:9 
9:9 693 
99:56:99 
9:9..6.9'9 
99.626 
99:55: 7:2 
99-545 
99:°52:0 
99.662 
991292 
DO 22 
99.263 
9:9°52'63 


997,505 
99.500 
99:250'5 
99% 5.5.0: 
992257 
992219 
OOF 2059) 
99.414 
994212 
88.625 
953.789 
995 7 
99 5477. 
995461 
99.461 
992398 
99.406 
99-5359 


RUN: 


PAR VALUE 
SHARES 


30,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 

5,000,000.00 
44,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
20,000,000.00 
15,000,000.00 

7,000,000.00 
15,000,000.00 

5,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
15,000,000.00 
20,000,000.00 
5,000.00 
15,000,000.00 
20,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


01/03/03 


PAGE: 1 
00304 324 


BOOK VALUE 


297976, 904.17 
497573 ;.895. 83 
29, 768; 266.567 
29, 7687,.2'66...67 
4,961, 956.94 
43,665, 221. 14 
49°51 72516. 94 
49. 751.;2516 94 
49',751,256.94 
AO7 1 Sn 256 O4 
49, 7517:256.:,94 
49°, 751,256.94 
497-8497, 597% 22 
4:9:°,/846,437 50 
197:93'97/83'8:. 89 
9, 93:97,;83'8".89 
14,943;,900.00 
67°9'707,0.07' 2:92 
1149317 750:;'00 
45.9767, O12 017 
49,831,000.00 
495645;.95:8 33 
49,645, 958.33 
4:97, 63:4 75.28 
49°, 6347.75.28 


19:94 02:07:00 
87606; 732.550 
14:97.257' 25:0 
99.5750/0'200 
97,9227, 656225 
97 22a: Bizip.0l0 
97921 ;,.8'57:5:.,0'0 
14 92), 09 23'8 
19), 88-45-3957. 5...0'0 
443125 
14,368,359.38 
19; 9425-87250 
4:9, 138 ;)281 2.25 
24,865, 234.38 
9; 892,287.50 
14,909, 765.63 
i, 9LO7 93897550 
14, 903; 906.25 
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SIRPT) 


INVSMT 
NO. 


SUBTOTAL 


oe et ee ad 


39471 
39340 
39436 
39437 
39438 
39439 


SUBTOTAL 


PPP PPP PP Dy 


39341 
39504 
39505 
39418 
39417 
39507 
39472 
39496 
39512 


DESCRIPTION 

T NOTE (99.10) 

T NOTE (99.20) 

T NOTE (99.20) 

T NOTE (99.22) 

T NOTE (99.12) 

T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.27) 

T NOTE (95.18) 

T NOTE (99.11) 

T NOTE (99.26) 

T NOTE (100.21) 
T NOTE (100.22) 
T NOTE (100.12) 
T NOTE (160.14) 
T NOTE (100.14) 
T NOTE (100.14) 
T NOTE (99.17) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (101.30) 
T NOTE (95.24) 

(Inv Type) 


FNMA 

FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
FEDERAL NATL 
(Inv Type) 


FEDL HOME LOAN BK 
FEDERAL HOME LOAN 
FEDERAL HOME LOAN 


FHLB 
FHLB 


FEDERAL HOME LOAN 


FHLB 


FEDERAL HOME LOAN 
FEDERAL HOME LOAN 


MTG 
MTG 
MTG 
MTG 
MTG 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 


CONS 
DISC 
DISC 


DISC 


DISC 
DISC 


DI 
DI 
DI 
DI 
DI 


220 


GCilgty/ co UN T Y¥ 


MR. 


9128274U3 
912827403 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275F5 


°9128275F5 


9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128277F3 


12 TREASURY NOTES 


313588AH8 
313588AQ8 
313588BP9 
313588BP9 
313588BP9 
313588BP9 


41 FNMA DISCOUNT NOTES 


313384AC3 
313384AC3 
313384AC3 
313384AF6 
313384AQ2 
313384BE8 
313384BK4 
313384CB3 
313384CHO 


DANTIEL 
INVESTMENT 


OF S 


DeAY Ly WY. 


AN 


FRANCISCO 
ee 


57/5) 4. = 
INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


FUND MATURITY PURCHASE SAF/ 


NO. 


100 
9906 
100 
100 
100 
100 


(TICKER) DATE 

11/15/03 05/25/01 
11/15/03 06/04/01 
11/15/03 06/04/01 
02/15/04 02/16/99 
02/15/04 02/16/99 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 08/15/00 
02/15/04 02/16/01 
02/15/04 02/23/01 
02/15/04 03/29/01 
02/15/04 04/16/01 
02/15/04 04/17/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
02/15/04 05/01/01 
05/15/04 11/15/99 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/10/00 
05/15/04 05/02/01 
11/15/06 05/15/02 

27.44% (C) 
01/08/03 11/01/02 
01/15/03 07/18/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
02/07/03 10/04/02 
9.40% (C) 

01/03/03 07/18/02 
01/03/03 12/09/02 
01/03/03 12/09/02 
01/06/03 10/01/02 
01/15/03 09/30/02 
01/29/03 12/09/02 
02/03/03 11/01/02 
02/19/03 12/05/02 
02/25/03 12/30/02 


PURP 


000 
000 
000 
000 
000 
000 


000 
000 
000 
000 
000 
000 
000 
000 
000 
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99.621 
99.672 
99.375 
95.828 
95.828 
95.828 
95.547 
99.328 
99.797 
100.625 
100.688 
100.359 
100.445 
100.422 
100.430 
97.531 
94.672 
94.656 
94.672 
94.672 
101.922 
95.734 


OS rele, 
995.120 
99-4521 
993.451 
99 ..4:51 
394152 


99245718 
99) 913 
9'9'--913 
99.562 
9:9)5-5 7159) 
99.826 
99.608 
9957316 
99°. 820 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
15,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
30,000,000.00 
18,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 


45,000,000.00 

6,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


20,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
33,000,000.00 
30,000,000.00 
20,000,000.00 
25,000,000.00 


01/03/03 


PAGE: 2 
00:04:21 


BOOK VALUE 


1)97/8'5'9,.3:7'5:00 
14.,939),062.50 
24,905,273 .44 
14,9510), 782 ..2'5 
14,906,250.00 
DAS 145, 2.8.05 
14,374, 218.75 
14, 3:14 p228) 675 
45, 3:3:27,03202'5 
2:9),,798;,43:'7.5:0 
17,963, 43°7.'5:0 
10,062,500.00 
10,068,750.00 
25,,'08:9;,'843).575 
2:57, 11, S218 NS 
25,105,468 .7:5 
25,107,421.88 
1'9\,:506,.2507,'0.0 
974677 187'.:5'0 
9) (465,625. 010 
974677 187% 50 
18:,934,375-.00 
5107960), 93:75:50 
47,867, 18:7 ..5.0 


44,872), 500.00 

Sy he  Woere A Os ech) 
49,725,250.00 
4:9", 72:57, 250). 0.0 
49:, 725,250,300: 
4:9 125; ;.25:0'. 010 


19),/83'5 6:94.44 

97992725 04/00 
4:9), 95:6 ,'250:.'0:0 
49,780,402.78 
49,759), 250. 00 
9:2), 942), 4976510 
29,882,500.00 
19), 949 222222 
24,952,500.00 
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SUBTOTAL 


39431 
39432 
39433 
39509 
39497 
39473 
39498 
39477 
39476 
39486 


td de a a a oo 


SUBTOTAL 


FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDERAL HOME LOAN DISC N 
FEDL HOME LOAN BK CONS D 


(Inv Type) 


FEDL HOME LLN MTG CORP D 
FEDL HOME LLN MTG CORP D 
FEDL HOME LLN MTG CORP D 
FMC 

FMC DISCOUNT NOTES 

FMC 

FMC DISCOUNT NOTES 

FMC 

FMC 

FMC DISCOUNT NOTES 


(Inv Type) 44 FMC 


Cr) YC Oru Nate Y 


MR. 


313384DM8 
313384DM8 
313384DM8 
313384EE5 


313396AB9 
313396AB9 
313396AB9 
3133 96AP8 
313396BD4 
313396BF9 
3133 96DE7. 
313396ET6 
3133 96HN6 
313396KT9 


DISCOUNT NOTES 


DANIEL 
INVESTMENT 


OF Ss 


DALY 


AN 


ERAS NG LS..G. 6 
BA 5 


5 5 4 = 


INVENTORY 


INVESTMENTS OUTSTANDING AS OF 12/31/02 
MAJOR SORT KEY IS ICC# 


FUND MATURITY 


NO. 


43 FEDERAL HOME LOAN DISC NOTES 


100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


PURCHASE SAF/ 
(TICKER) DATE PURP 
03/25/03 12/30/02 000 
03/25/03 12/30/02 000 
03/25/03 12/30/02 000 
04/11/03 11/05/02 000 

15.83%(C) 
01/02/03 10/04/02 000 
01/02/03 10/04/02 000 
01/02/03 10/04/02 000 
01/14/03 12/18/02 000 
01/28/03 12/05/02 000 
01/30/03 11/01/02 000 
03/31/03 12/05/02 000 
04/24/03 11/05/02 000 
06/30/03 11/05/02 000 
08/22/03 11/08/02 000 
12.85%(C) 

REPORT TOTALS 
ASSETS FIXED 


448 7 


99.904 
99.811 
995.620 
99.594 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
25,000,000.00 

9,000,000.00 


50,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
47,000,000.00 
10,000,000.00 
20,000,000.00 
15,000,000.00 
31,000,000.00 


01/03/03 


PAGE: 3 
00:04:21 


BOOK VALUE 


49,857, 1527.78 
497,857), 152::478 
24.7928), 5:7'6.03'9 


8,945,050.00 


49,796,250.00 
49,796,250.00 
197,948 75:00 7/010 
49,952,000. 00 
49 905,500 010 
46,821,400.00 

9,959:7400 .00 
£9, 8616: 83:3 .33 
147'8'5.97/775:.00 
3:076-73:, 776..67 
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Get Ws CO, UL Ni TTY OF SAN FRAN € iS '€.0 


MR DANIEL DA li ¥ 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
12,7 02/02" “OO; 12/3:17:02 RUN: 01/03/03 00:04:11 
SETTLEMENT DATE BASIS 
FUNDS: 000001, 000100 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/(ACCRET) SETTLEMENT 
38856 T NOTE (99.7) 19 06/30/03 12/31/02 INTR 3.875 -193,750.00 
12/31/02. 02/02/03. 12/31/02 4.284 193,750.00 
38858 T NOTE (99.7) 19 06/30/03 12/31/02 INTR 3.875 -193,750.00 
12/31/02 01/02/03 12/31/02 4.288 193,750.00 
38861 T NOTE (99.7) 19 06/30/03 12/31/02 INTR 3.875 -193,750.00 
12/31/02 01:/02/03 12/32/02 4.288 193,750.00 
38864 T NOTE (99.135) 19 06/30/03 12/31/02 INTR 3.875 -290,625.00 
12/31/02 01/02/03 12/31/02 4.187 290,625.00 
38866 T NOTE (99.135) 19 06/30/03 12/31/02 INTR 3.875 -387,500.00 
12/31/02 01/02/03. 12/31/02 4.182 387,500.00 
39416 FEDL HOME LOAN BK CONS 19 40 12/20/02 12/18/02 SALE 1.650 -50,000,000.00 -49,814,375.00 -181,041.67 =10 22222 
12/18/02 12/18/02 1.656 185,625.00 49,996,638.89 
39468 WELLS CP 19 41 12/27/02 12/27/02 MAT 1.610 -50,000,000.00 -49,872,541.67 -127,458.33 
01/02/03 12/27/02 1.614 50,000,000.00 
39469 WELLS CP 19 41 12/27/02 12/27/02 MAT 1.610 -50,000,000.00 -49,872,541.67 -127,458.33 
01/02/03 12/27/02 1.614 50,000,000.00 
39470 FNMA DIST 19 87 12/03/02 12/03/02 MAT 1.510 -45,000,000.00 -44,939,600.00 -60,400.00 
01/02/03 12/03/02 1 SD 45,000,000.00 
39474 FNMA DIST 19 87 12/03/02 12/03/02 MAT 1.460 -25,000,000.00 -24,970,597.22 -29,402.78 
01/02/03 12/03/02 1.462 25,000,000.00 
39490 T BILL 19 40 03/20/03 12/05/02 SALE 1.195 -50,000,000.00 -49,809,131.94 -16,597.22 -.01 
12/05/02 12/05/02 1.200 190,868.06 49,825,729.17 
39491 T NOTE (98.225) 19 87 11/15/07 12/09/02 SALE 3.000 -50,000,000.00 -49,409,573.55 -41,436.46 -109,375.00 
12/09/02 12/09/02 3.285 590,426.45 49,560,385.01 
39492 T NOTE (98.17) 19 40 11/15/07 12/05/02 SALE 3.000 -5,000,000.00 -4,931,582.35 -2,486.20 -22,656.25 
12/05/02 12/05/02 3:23:27 68,417.65 4,956,724.80 
39493 T NOTE (98.17) 19 40 11/15/07 12/05/02 SALE 3.000 -5,000,000.00 -4,931,582.35 -2,486.19 -22,656.25 
12/05/02 12/05/02 3.5327 68,417.65 4,956,724.79 
39494 T NOTE (98.105) 19 87 11/15/07 12/03/02 PURC 3.000 30,000,000.00 29,540,845.13 
12/05/02 12/03/02 Zhe ciy/al -459,154.87 -29,540,845.13 
87 12/10/02 SALE 3.000 -30,000,000.00 -29,540,845.13 -17,403.32 -271,875.00 
UD/ 10/02 12\/0:/02 3.371 459,154.87 2:9 8)3:0,,1:23'.45 
39495 FEDERAL HOME LOAN DISC 19 40 12/05/02 12/04/02 PURC 1.120 35,000,000.00 34,998,911.11 
12/05/02 12/04/02 A 2:0 -1,088.89 -34,998,911.11 
40 12/05/02 MAT 1.120 -35,000,000.00 -34,998,911.11 -1,088.89 
01/02/03 12/05/02 1.5 £20 35,000,000.00 
39496 FEDERAL HOME LOAN DISC 19 40 02/19/03 12/05/02 PURC 1.250 20,000,000.00 19,947,222.22 
12/05/02 12/05/02 1.253 =52); 7 TESTS -19,947,222.22 
39497 FMC DISCOUNT NOTES 19 40 01/28/03 12/05/02 PURC 1.260 50,000,000.00 49,905,500.00 
12/05/02 12/05/02 HAZE? -94,500.00 -49,905,500.00 
39498 FMC DISCOUNT NOTES 19 40 03/31/03 12/05/02 PURC 1.260 10,000,000.00 9,959,400.00 
12/05/02 12/05/02 1.265 -40,600.00 -9,959,400.00 
39501 TREASURY NOTES 19 89 11/15/07 12/05/02 PURC 3.000 5,000,000.00 4,955,162.29 
12/05/02 12/05/02 3.234 -44,837.71 -4,955,162.29 
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* ACTIVE TRANSACTIONS 


39503 


39504 


39505 


39506 


39507 


39508 


39509 


39510 


39521 


39512 


3:951'3 


39514 


3:95:15 


* 


DESCRIPTION/ POOL# 


MEMO 


TREASURY NOTES 


TREASURY NOTES 


TREASURY BILLS 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


FEDERAL HOME LOAN 


TREASURY BILLS 


FMC 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


FEDERAL 


HOME 


HOME 


HOME 


HOME 


HOME 


HOME 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


LOAN 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


CLT Y0/4C Olu Nene Yy 


MR 
BANK BROK 
CASH DATE 

19 87 

19 45 

87 

19 87 

19 40 

19 40 

19 87 

87 

9 87 

19 87 

19 87 

19 87 

87 

19 87 

87 

19 87 

19 87 

1g 87 

19 87 


DANIEL 


O 
DALY 


F 


AN 
4 


DETAIL TRANSACTION REPORT - 
12/31/02 
SETTLEMENT DATE BASIS 


MATURITY 
/ENTRY 


1/15/5057 
12/09/02 
11/15/07 
12/05/02 


12/09/02 
03/20/03 
12/06/02 
01/03/03 
12/09/02 
01/03/03 
12/09/02 
12/27/02 
12/09/02 


01/02/03 
01/29/03 
12/09/02 
01/02/03 
12/10/02 
01/14/03 
12/18/02 
12/30/02 
122/02) 


01/02/03 
12/30/02 
12/217. /'0'2 


01/02/03 
02/25/03 
12/30/02 
03/25/03 
12/30/02 
03/25/03 
12/30/02 
03/25/03 
12/30/02 


12/01/02 


FUNDS: 


TRADE/ 
SETTLE 


12/09/02 
12/09/02 
12/05/02 
12/05/02 
12/09/02 
12/09/02 
12/06/02 
12/06/02 
12/09/02 
12/09/02 
12/09/02 
12/09/02 
12/09/02 
12/09/02 
12/27/02 
12/27/02 
12/09/02 
12/09/02 
12/10/02 
12/10/02 
12/18/02 
12/18/02 
M2217: [0:2 
12/27/02. 
12/30/02 
12/30/02 
2/27 OD 
1227/02 
12/30/02 
12/30/02 
12/30/02 
12/30/02 
12/30/02 
12/30/02 
12/30/02 
12/30/02 
12/30/02 
12/30/02 


TO 


000001, 


TXN COUPON 
TYP YIELD 


PURC 


SALE 


PURC 


PURC 


PURC 


PURC 


MAT 


PURC 


PURC 


PURC 


PURC 


MAT 


PURC 


MAT 


PURC 


PURC 


PURC 


PURC 


FR AYN Gor SC%0 
4.4 8 7 


225. = 52 5.45. 
FIXED INCOME 


000100 


PAR VALUE 
ORIGINAL FACE 


-5,000,000.00 
5,000,000.00 
-5,000,000.00 
50,000,000.00 
10,000,000.00 
50,000,000.00 
48,000,000.00 
-48,000,000.00 
33,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 


25,000,000.00 


PREM / 


BOOK VALUE 
(DISC) 


=4°,.955;.16:2...2:9 


44,837.71 


4,955,162.29 


=44°,83°77 71 


=4:,.95'5., 162 .2:9 


44,837.71 


49,831,000.00 


=169:,:0:0:0'.'0:0 


97,.991,,250:..00 


= 8), 750'.0.0 


49,956,250.00 


-43,750.00 


47 7.970 ;,720..00 


=2:9:7.280;.-00 


= 47°, 9707-120. 0.0 


32,942,497 50 


= 517) 9022.50 


29,9:76 904.17 


= 231;:0'95 56:3 


49,952,000.00 


-48,000.00 


49,995) ,083'.33 


=A FSG 617 


+4:95°9'9'57.083'.3:3 


4:9), 9:95;,0.8'3:..3:3 


=A OG: Ov 


3497995. 0831533 


24,952,500.00 


-47,500.00 


4975857, 152078 


=142.,.84°7,.22 


49°:85:7 , 522 7:8 


=142,,8477.22 


24,928,576.39 


=f 4235 6rl! 


01/03/03 


(INTEREST) 
AMORT/ (ACCRET) 


=1,657.46 


-29,280.00 


ate Se Seno) 


=4,916.67 


PAGE: 
00:04 


2 
Ret 


(GAIN) /LOSS 


SETTLEMENT 
781...25 
4,956,038.50 

= 45,9557, 16.2) 52'9: 
781525 
4,956,038.50 
=49,831,000.:00 
=9,,991,25.0 ..0:0 
=4:97.956,,2.5.0),.0.0 
4ST AO TO 20.00 
48,000,000.00 
=3:2),94:2,4:97-..50 
=2:97 9:76,,904 17, 
= 4'9)7°9'527,,010.0:-,0'0 
=4:9)7,9'9'5),/ 0183: 633 
50,000,000.00 
=4'9:-99'5:,08'3. 038 
50,000,000.00 
24, 9527,500;.\00 
4°97, 857, US20-78 
=4:97,8577,,152% 78 
=24,,92:8;,5 76439 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 1.342 
( 20) 
SALE 2.369 
( 8) 
INTR 4.231 
( 5) 
MAT 1.365 


PAR VALUE 


676,000,000. 


-200000000. 


-353000000. 


00 


00 


Grey / €¢o UN T ¥ 
MR. DANIEL 


oO 


DALY 


F SAN 


DETAIL TRANSACTION REPORT - 
TO 12/31/02 


ORIGINAL FACE 
VALUE 


12/01/02 
REPORT GRAND TOTALS 


ASSETS 


BOOK VALUE 


674,468,373.32 


-198347414.90 


-352615078.33 


PREMIUM/ 


FRANCISCO 
-554-4487 
FIXED INCOME 


4.15 


(DISCOUNT) 


=1,531,626. 


1,652,585). 


68 


10 


AMORTIZATION/ 


(ACCRETION) 


(INTEREST) 


-264,765.98 
1,259); 3:75.00 


-384,921.67 


RUN: 01/ 


(GAIN) / 
LOSS 


-427,784.73 
1,562.50 


PAGE: 3 
03/03 00:04:11 


SETTLEMENT 


-674,468,373.32 


199,038,403.11 


3:52) 761:57.0:78 233 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 


39333 PUBLIC TIME DEPOSIT 


FR ASN’ C.D (SCO 
554-448 7 


Crt YY 7 C070 Noy OF SAN 


MR DANIEL DAG i ¥ 415 - 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
12/01/02 TO 12/31/02 RUN: 01/03/03 00:04:13 
SETTLEMENT DATE BASIS 
FUND: 9531 AIRPORT POOL-CONTINGENCY FD 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
19 60 12/30/02 12/30/02 MAT 2.200 -100,000.00 -100,000.00 -556.11 
01/02/03 12/30/02 2.200 100,556.11 
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CGerety 47 (C1. OnUUN LT % OF SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
12/01/02 TO 12/31/02 RUN: 01/03/03 00:04:13 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
-556.11 100,556.11 


MAT 2.200 -100,000.00 -100,000.00 
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